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COM 4E01 : Security Analysis an.l Porlfolio Managemenl

T me: 3 Hours [4ax lvarks 60

SECTION A

Answerany four set of quesl ons :

1. a) Define nveshenl.

b) Whatarelhe objeclives ol inveslmeni?

c) D sringuish between investrnenl and speculation.

2. a) Whatdo you mean by oplimal porliolio ?

b) Briefly explain l,4arkowitz [,4odel.

c) Cr t cally examine ihe [,larkowilz model.

b) Howwillyo! measure the risks ol inveshenl?

c) Explainthe elemenls ol rlsk

4 a) Whatis SEBI?

b) [4enlion ihe i.slrL]ments which can be issued ln the new issue market.

c) Whal are ihe lunctions ol SEBI ?

5 a) What is securV Valualion ?

b) Whal are lhe taclors influencinq lhe markel behavlour ?

c) State lhe essence o1 random wa k theory.
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6. a) what is lhe citeria lor evaluation of podiolio perfomance ?

-b) Explain Shane's measute olporttolio perlorrnance

c) Staie lhe elemenl ot poniollo managemenl. (ar9+6)

. SECTION_B

7. What is linancial rna et ? Explain the funclions ol linancial markbl

OB

What is poadolio management? Describethevarious phases of porliolio

na'ag€reni

8. What 
's 

bond ? Explain lhe ditlerenl ways of calculating bond retun

OR

Explain the detects ot lndian dapital Ma*el. l2xt2=24)


