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Course Code  
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Course Outcomes  

1.  To appraise basics of  Indian Debt Markets 
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2.  Identify  the Types of Fixed Income Securities 

3.  Evaluate and Analyse Risks associated with investing in Fixed income Securities 

4.  Calculate  Pricing of Bonds 

5.  Develop a view of Indian Money Market, Corporate and Govt. Debt Market 

 

 

 

 

 

 

DETAILS OF SYLLABUS 

UNIT 
NUMBER 

DETAILS NUMBER OF 
LECTURES 

 

1 Overview of the Indian Debt Market. Types of Fixed Income 

Securities 

 Importance of Debt Markets 

 Role of Regulators 

 Role of Monetary Policy in Debt market 

 Market Dynamics 

10 

2 Types of Fixed Income 

 Classification of fixed income securities on type 

 Classification of fixed income securities on maturity 

 Classification of fixed income securities on coupon 

 Classification of fixed income securities on currencies 

 Classification of fixed income securities on embedded 

options 

 Classification of fixed income securities on security 

15 

3 Risks associated with investing in Fixed Income Securities 

 Risks associated 

 Risk Mitigation tools 

10 

4  Pricing of Bonds and Indian Money Market 

 Time Value of Money 

 Price yield relationship 

 Sources of return 

10 

5 Corporate and Govt. Debt Market 

 Type of Government Bonds 

 The Issuance mechanism 

 Clearing and settlement of secondary market trades 

15 
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 Type of Corporate Bonds 

 Issuance mechanism 

 Corporate bond valuation 

 

Reference List 

1. Fixed Income Securities. Concepts and Applications by Sunil Kumar Parmeswran 

2. Investing in Fixed Income securities by Gary Strummer 
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Examination Pattern  

Internal – 60 Marks  

External- 40 marks  

 

 

 

Format of the Question Paper  

Q.1 Short notes 

Q.2 objectives 

Q.3 short answers/case studies 
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Q.4 Long answers 

 

 

 

 

 

 

 


