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(a) Thiscuss the principles of "Arbitrage Portfolio.
£rbitrage Portfolio-eflehn g iaumisemer @E]Gu el s,
Or
(b) Vhat is tke meaning of "Money market
s=curities"? Explain the types of "money
market sacurities”.

Leaabeng LSHRIGET GTenmmed erebran? agsem '

CHENHENET 519 Bul 1.
SCTION C — (8 % 10 = 30 marks)’
Answer anv THREE questions.

Explaia the CAZM model, its assumptlons and
formulations. -

CAPM wrdlifletr é;@mnmﬂ WwHOILb Guls.euenLoLIL e
&l (@ .

Briefly explain the Markowitz portfolio selection

moael:

Markowitz portfolio (Sa,{rp@&,@emau mn;ﬂ:ﬂuﬂmm
edlifleur= aflears(s.

Define portfolio management process and explain
the stepsinvolved in it. |

QamEL L Gaenall Guavmenranioudled R R
Litg.Blen=0 Hewerm euanuiimy. -
Descrice differeatiate the investor from the
speculztor? '

(el naamyLk, ous  euarlls@ryb Camu@sd:

elilamé;(a 5.

Differentiate between Fundamental and Techmcal
Analyzis.

. DIl WHpIb  HEge i gLILIme)eneir

Coumil D5H &m_@e.

4.  What are the types of Risk?

5. - State the Objective of SEBI? -
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BSFA 36 — INVESTMENT MANAGEMENT

Timz : Three hours - Maximum : 75 marks

SECTION A — (10 x 2 = 20 marks)
Answer ALL unStiO;lS.
1.  Define the term Investment'?
“apged () Eremiians QuanyuIml.

2.  List out any two Roles of SEBI.
SEBI-ér gCseitb @ar( LkiSaer arips)s.

3. What is Investment Risk?
 apsdL® Quitiun® erenmied 6reren?

QliturQeefiler euenssaT Wirenel?
SEBI-cin G réeriger wimg?

6.  Whatis the Meaning of Industry Analysis?

CaTfle LGSsTilie] erammme erama?
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10.

kL

What are the tools for Technical Analysis? . 12

“Qemifledmi L L lumieler smedaer Liranea?

Define the term 'mutual fund'.
“Lmenuy BBl euanyuwin).

What is a need for portfolio Selection?

apsel i Cemel Caamel e Gaeneser wimema?

What is the Basic tenets of CAPM?

CAPM-6ir 9jigiLIe0L S([HSHSI6ET WTenal?

SECTION B — (5 x 5 = 25 marks)
. Answer ALL questions.

(a) Discuss the current Investment setting in
India. : ez
@bdluiredler BLIIL  APFOLE D@Ll Sener
ofleu fl . b ' '

Or

(b) Short notes on:
FHSHSHOTS ellan L weflGae|b. .

.1)  Index fund
GG B
(it) Exchange trade fund
o euanfls Bl
- (111) Open-ended mutual fund
Qe rids-@nis LigenLiy HlE.

o - 9501 :

13.

(a)

(b)

(@)

(b)

(2)

(b)

What « are the different sources of

‘Information available for the Investment

Analysig? .
WpSOL () u@ﬁi_rru'_lméstﬁrrGﬁ Lo Gauy  Qgmd
ULBlGaET Wimene.?

Ox
Explain how investor realizes an interest
when he purchased a zero coupon bond?
Zero coupon bond Qafrearapssd GewwbELUng
psed e euiligullenest eredeury sl Qewd pmi?
el 6T (5.

What is the meaning of company analysis

state the objectives.
Floo Uglumie) erarlger CUmmer ereen?
3|ga ChIESRIGN T Fn0)s.

Or
Discuss different types of Investment.
apsdHsafan LaGa n almasaen 6l eTdiEs.

What is the meaning of fundamental
analysis? Explain the role of cconomic factor
in fundamental analysis.
Oliglilanl. LGUUMILE] GTeimTed Granes? <3|
Qurgpemrsmy Smyenisaflan Likidleer oflomdes.

Or
Explain in detail the modern portfolio
theory.
pelan Qar@lic; Coma sEsSlman alaiflés.
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