(b)

(©)

CAPM and Markowitz model.

CAPM ¥R wifszs wiea

Treynor and Sharpe indices of portfolio performance
evaluation.

e et wevie e ok IR iR wd gEwE

10. Elaborate the following terms :
fm i w e i
(a) Stock futures.
wF et W)
(b) Index Futures.
gowis et d@r
(¢) Currency Futures.
T 9 dR
(d) Put Options.
frres @l
(e) Spot Market.
e TR
() Forward markets.
M TSR
(g) Strike price.
wEE T
(h) Option price.
e gea
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UNIT-I (F%T$-1)

1. Explain the following aspects of trading mechanism at
National Stock Exchange up to one page length each :

e ©fF IR e frafafy @ e e ® e

F T U TE W A HIC
(a) Procedure for Buying selling shares online.

AT R SiEAAEA wrOuRear

(b) Types of orders.
YUTelt % WK
(c) Day trading.
fm 4 =rEw
(d) Rolling settlement.
T |

21056/250/KD/1676/Trans.

[PTO.
27/4



(e) Regulation.
Tafrasam
(f) Conditions for Listing of shares.

U # g ® e e

A stock indicates the following prices (Rs.) during last
5 years : 10; 15; 20; 25; and 30. Another stock had prices
in the same duration : 100; 150; 200; 250; and 300.
Calculate risk and return of these stocks and compare which
stock indicates more consistency in prices?

wF fres 5 a9 # < Frefafes s <ofa
10; 15; 20; 25; 3R 30 | ©&F o7 ©fF ¥ = @Y B Rw
Fd of : 100; 150; 200; 250; 3R 300 | T7 T w1 Sfem
3R wfwe W MO FIAC T4 GE R PE- =F
Fre o eifue Rera Twiier ®2

Describe the following investment instruments giving their
risk, return, time duration and tax exemption related features :

frefafea faw weml #1 st sifem, aoh, wa emafy,
g Yafn fama dm ® W oav i
(a) Equity shares.
Rt v
(b) PSU Bonds.
f.uwg, (PSU) wiel
(c) Public Provident Fund.
w wafgss i
(d) Balanced schemes of mutual funds.

YA BT T Wafera A

21056/250/KD/1676 2
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UNIT-1I (¥%T$-11)
What are company specific fundamental factors that need to
be analysed while taking investment decision? In your
opinion how do the following events may affect stock
markets :

fraw =1 ffa o) o Fo @ fafime g@ #ww =40
fore favdmn &0 ® sTEvaEs o ¥ o v A
firer weAe YR AR W A}y W wewd ¥
(a) Rise in consumer price index.
I Y gEEE A giEl
(b) Lock-out.
AR |
(c) Assassination of a political leader.
Tt Aa # T
(d) Decline in bank rate.
#F w d finme)

Explain the following in short :
frafafas #1 =mem d8w § Fifwg
(a) The logic of using P/E ratio in investment decisions.

fraw fiofdl & E orpum w1 I w W o

(b) Different kinds of candlestick charts are used in
investment decisions.

fafer= 7R & Peafes TR w1 Igar Ry foft
¥ fea s 2
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(c) Head and shoulder patterns in chart and their use in - UNIT-IH (S&T§-I11)
investment decisions. 8

= § 8% 3R vieer wey aw faw fiofs § s
Eeeioll

. (a) The following parameters apply to Stocks A and B :

frafafen dmfr =% A R B W @ ¥R ¥
Stock A Stock B

wiE wiw
6. Shri Ram Naresh Yadav is considering buying a Rs. 2,000 ( o ¢ =
per value bond bearing a coupon rate of 11 per cent that Expected return(%) 20 30
matures after five years. He wants a minimum yield to [aTaferE e (%))
maturity of 15 per cent. The bond is currently sold at

Expected Variance 16 25
Rs. 1,750. Should he buy the bond?
5 o @ ar TRew BN A 11 YRR W W W W (sraftgn foreren)
S T =T 2,000 T TOEd W qAE UNF FW Covariance YZ 20
frar #X W@ ¥ T 15 wRew B oReeEa | TS e (Fegs_YZ)
=Tea §1 T FA9E W 1,750 T W F= T & T I wiE Is there any advantage to hold a combination of
T|iE =feu Y and Z?
MY ARz ® wASH W WA W R AW B2
7. Answer the following questions appropriately : (b) Define Markowitz diversification. Explain it with
fm wwdl w1 Sfam w9 ® Iw &S example. .
(a) What is Random Walk Theory. aitges fafadieo w1 uftafie w3 3eRT & o
afees you fagrl W = #Hifw

(b) How can we test weak form of market efficiency?
T AER O ® FEOR EU F AT Y W
THa ¥

(c) Elaborate any model of equity stocks valuation.
T wiF geaes & e ot siew 31 = =1

9. Distinguish between :
fm § o= wifwg:
(a) Security Market line and Capital Market line.

yfaufe sR @A R g SR wmE
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