
 

Lecture	schedule

Date Lecture	hours Topic Speaker

					Module	1 Dec-22 9:30	-	13:00	(2L)
Introduction,	context	and	the	issue	of	
real-financial	sector	interaction 	Srinivas	Raghavendra

14:30	-	16:00	(1L) Macroeconomics Amit	Bhaduri

16:30	-	17:30 Review	&	Discussion

Dec-23 9:30	-	13:00	(2L) Macroeconomics Amit	Bhaduri
14:30	-	16:00	(1L) Modern	Finance	and	current	crisis Gary	Dymski

16:30	-	17:30 Review	&	Discussion

					Module	2 Dec-24 9:30	-	16:00	(3L)
Modern	Finance,	Current	crisis	and	
Policy	debates Gary	Dymski

16:30	-	17:30 Review	&	Discussion

Dec-25 9:30	-	13:00	(2L)
Microeconomics:	Failure	of	Price	
mechanism Anjan	Mukherjee

14:30	-	16:00	(1L) Mathematical	preliminaries	-	1 Srikanth	Iyer
16:30	-	17:30 Review	&	Discussion

Dec-26 9:30	-	13:00	(2L) Microeconomics Anjan	Mukherjee
14:30	-	16:00	(1L) Mathematical	prelimiaries	-	2 Srikanth	Iyer
16:30	-	17:30 Review	&	Discussion

						Module	3 Dec-27 9:30	-	13:00	(2L)
Uncertainty	modeling,	Maximum	
Entropy	principles	and	Power	law Karmeshu	Kar

Dec-28 9:30	-	13:00	(2L) Option	pricing	in	discrete	time Mrinal	Ghosh
14:30	-	16:00	(1L) Option	pricing	in	continuous	time Mrinal	Ghosh
16:30	-	17:30 Review	&	Discussion

Dec-29 9:30	-	11:00	(1L) Option	pricing	in	continuous	time Mrinal	Ghosh
11:30	-	16:00	(2L) Pricing	Credit	Derivatives Srikanth	Iyer
16:30	-	17:30 Review	&	Discussion

					Module	4 Dec-30 9:30	-	16:00	(3L)
Stock	Flow	Consistency	in	
macroeconomic	theory	and	practice Gennaro	Zezza

16:30	-	17:30 Review	&	Discussion

Dec-31 9:30	-	11:00	(1L)
Stock	Flow	Consistency	in	
macroeconomic	theory	and	practice Gennaro	Zezza

11:30	-	14:00	(2L) Interbank	networks	and	Systemic	risk Srikanth	Iyer

16:30	-	17:30
Discussion	-	Abrupt	transitions	and	

systemic	risk	 Amit	Bhaduri

					Module	5 Jan-01 9:30	-	16:00	(3L)
Bifurcation	and	Catastrophy	theory:	
Physical	and	Natural	systems Petri	Piiroinen

16:30	-	17:30 Review	&	Discussion

Jan-02 9:30	-	16:00	(3L)
Critical	transitions	and	Early	warning	
signals	in	Ecology Vishwesha	Guttal

16:30	-	17:30 Review	&	Discussion

Break	


