APRIL/MAY 2019

BSFA46 — PORT FOLIO MANAGEMENT

Time : Three hours Maximum : 75 marks

'‘SECTION A — (10 x 2 = 20 marks)

Answer ALL questions,

1. Define investment.

‘Wpsed (B — euanmuwig).

2 What is portfolio management?

Gsr@ iy pseSt () Carememin eTemmid eranar? |

3.  Define term portfolio analysis.

‘CanGLiy (pssdi_f L@LiLTiie] GTENTLIENG UG,

4. Write a note on ‘Markowitz model’.

‘omrCarell & LD.ITéj]Iﬂ’ s Fm Gl eueniys,

5.  What is the need for portfolio evaluation?

QsrEiy pee@ LSSy herar Come wimg?

2592



10.

11,

OBTGLIL APHESLE HLLLOLIL| CTEMDITE GTamen?

What are the formula plans?

‘@gi',gﬁlu L BigeT LiTaren?

What do you mean by portfolio construction?

Define ‘Diversification’.

LIGN(Ip& HevTentn’ GUEn i),

Who is portfolio manager?

Q@@L (psL.(H CLoemeTT eramiai wimm?

What is a portfolio management services?
Q@i @5$L{B Guereieny  Caeneu  Grammied
GTamTEn? : '
SECTION B — (5 % 5 = 25 marks)

Answer ALL questions.

(a) Describe the different phases in portfolio
management.

- Agr@uiy paedlH  Guersmentouden l.lGU@G‘:JQl

'rameuaswar cleufl&Es. |

Or

(b) * How will you classify risk?

QLTLTH&SEET eTeLeUTHl eUenSLILIASSHIGTI?
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20.

Discuss the some important g_uideiine_s issued by

SEBI for portfolio managers.
Qerely  (pedl®  Cuoenenmésrer

-~ aidlam’ B QpHlapennaener By,

Qa1 udem
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13.

(a)

(b)

Explain the concept and process of portf’oljo

analysis.

QgL - ApsBEH LigLiumuiedlen

- ShSSIMHETELLD (PepMmEnILLYLD 6fl6méiEes.

Orl

,Discus.‘s in' detail Sharpe’s single index

model.

&xﬁgmw ghep GAWLE wrdllew Cseafleans

oyl

What factors necessitate portfolio revision?
AsrELi sl Hnssims AaflutL@ssin

SITTET SET WITEna?

Or

What are merits and demerits of rupee cost

average plan?

(LI @Em@ &r,rﬁmﬂ HL_Gdler perento Saninaer

Wwimreney ?
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14,

15.

(a)

(b)

(a)

(b)

What are the factors that a portfolio
manager should keep in mind while deciding
on investment? - £ )

apsS®  Qeliybdunips Csr@ly sl
Gioamar' oaidle) malsg) Qamerter  Gouarigws

&nyenilEseT Lirene ?

‘Or

How the risk and return of an asset
(investment) can be measured? Explain.

@@ Qersdayent wr @ fLUr@ LHHID m(r_r;mrréﬁ
dppms ey sarESe GEli  pgLD?
aflené G s. '

Explain the code of conduct of portfolio -
" manager. '

QsrEly  apsesi()
ol lsanen eflends @,

Guoarerfier  BL&Geng

Or

Bring out general responsibilities of a port
folio manager.

@ QoL (wpadl () Cuenerfler Quingeimen
Quimmitiv|sanar 6r(Hgie.
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16.

bl

18,

19.

SECTION C — (3 x 10 = 30 marks)

Answer any THREE questions.

Whet is the status of portfolio management in
India? '

@ndAurdldy QAsrEiy  wesdl @ Coenaramuwuien

Blaner&er wimeneu ?

Exp_ain the significance of covariance in the

-estimation of the risk of a portfolio.

Qamasli s @;._ﬁun@&maI o8l Haugled

Bevent myUTLgar (paEELSSIeISMmS e

Explain the problems of portfolio revision.

AL -@ﬁlﬁﬂf-@ Hpdssdlen IlS]U’é’(PGﬁ)GUTEﬁGm_ﬂT
61| 6T 5565, : .

“Higher the return, higher will be the risk”. In this

context discuss the various risks associated with
portfolio planning.

‘@il eilfsLd ahtq,mirré @Liur@a@sh s@m{b” e

s@ader Sigliumld  Gergly sl ()

L 5CsHTH) @g,m_‘r‘rumL_Lu vaGarn @LrunBeaener
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