NOVEMBER/DE CEMBER 2019

BSFA46 — PORTFOLIO MANAGEMENT

Time : Three hours . Maximum : q.m marks

—

.mm_OHHOZ A—(10x2=20 marks)
Answer ALL mﬁmmﬂ_owm.

Define Portfolio kameﬂmwm.

‘QsmEiy M) pELUTLGY cuEnTWIm.

. What do you mean by ‘risk on @owﬂmoﬁo,,@

QsrEUY ApseS g @uUiur( GTEMPITED Greme?

List out various assumptions of capital marke-

theory.

pLPDSE FHDS Gamuimig 6o LG SIEDTETRISDE
af@msliu®ss.

ﬁiﬁm short note on ‘Capital Market Line’.

apasat shens Gon® LpH Ap GHY uenys.
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What is meant by Portfolio Revision?
Asreuy weds @ B(més1b eTeTmed ereen?
6. Define Portfolio Hgmwmowgwaunm Evaluation.
CsmeLiy WPESL B Qswddpan HSTE’ euenywm).
7. What is meant by Planning Portfolio Objectives?
Csm@Liy P35 6 Crrés SIL1b eremimed ereman?
8. Define ‘Diversification’.
LIGNT(LN& SETenLo mzms.qEE.
9. What is Portfolio Management?
CasrELYy wpseS_(H Cuararano GTGOTDITED GTEoTEu?
10. | Who is Portfolio Managers?
Csr@ LUy s h GeomeTir eremiieum wir?
SECTION B — (5 x 5 = 25 marks)

Answer ALL questions.

11. (a) Distinguish between Modern Vs Traditional
Portfolio Analysis. :
pefar  npmid  urgbuflu GsmEly s @
pgLumieier CeumumH&eT wrene?
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What statistical techniques would you use to

,_,.._.....wu.ﬂ., iz the status of portfolio management in (b)

India. calculate risk? Why ?

Qigurede Qsreuy sl @ Cuararawulsr flaw Brissen @i oL EEEEICRIEC
Lyerafluflwied HILLIBISET

LweTu@SsLIUGD

WITEnH&U ? 6Fesr?

. ..-12. (a) Explain the &m,mw.mbom. between SML mhm

CML.
Lsdly shes Carl LoH@ILD @Pwm_wr.-@ speng Carl
Gaumum_HLei e5leTEGS.
Or
(b) What are the basic assumptions behind the
APT?
plHeui  ellena HLUSHer  GenenTed o_ararm
Siig iLGL. SEEBISET wreas? .
.- 13. (a) Explain the methods of evaluating portfolio

performance.
QsrEly (PEOLgen Qewadpar WALSLE
papsoar SaEGs. : :

Or
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(b)

(b)

(a)

(b)

What are the formula plans? Discuss any
four formula plans.

G&SET AL fiser wreneu? FgCaaib prenE @GS

S sdewer gprmiss. .

What are the basic principles of .vow&.o:o
investment process?

Qsr@liLy waes 6 Cewedapenpufen oyigliLienL
Carlur@ser wreneu?

Or
What are the advantages. the statement of

investment policy? .
PO [H Qardransufen i smauder I5EITGHLOGEIT
WITENGEU ?

Bring out the code of conduct of portfolio
managers.

Qer@luy  wseSl®  Cuemerfler BLSeng

eflflaener el end @ e.
Or
Describe the different phases in portfolio

management.
QsrEuY WpsSlB Gueorarawule LoGaum)
Hlencwaanar efleuflés. :

4 2533 .

16.

1.7

18.

& P

SECTION C — (3 x 10 = 30 marks)

Answer any THREE questions.

What are the factors which are favourable fy,

making investments-in an economy?

@@ QUIHETTSTISSHE Wsa® Oelamg S M&EH

STTETlGET WTened ?

“CAPM can be used to evaluate the pricing of

securities” — Discuss.

s ( usSrhismer eflemeulleaudled epegar Qamgg
eflenev 5.:%3%:._ EE%E@M@. (PlgULD  eTaTLIGZaman
eleurdl.

Describe the constraints in portfolio

revision.

major

| QarEly e G SmsssSen QUi s_GHrinr@smar

Neuf&es. -

Why - should an investor diversify between

short-term and long-term securities?

T GO PHSLLnant @A sTe wHpb S 5T
LEENEADG L Geuain(ib? .
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