) 0T 0 00 AU Y0

NCF-002-002205
M. Com. (Sem. II) (CBCS) Examination
April/May - 2017

Portfolio Management

Seat No.

(Group - B : Banking & Finance)
(Old Course)

1
Time : 25 Hours]

Faculty Code

: 002
Subject Code :

002205

QA (1) uad <l 4 @A R sl R0 L.

() Mat 4. 3 v ¥ £+ Y 9L

(wart «l. wall gs+llw es+U W 9LL.)

9 Y S=a Hzd [ [od quil.

9 [Qod qu :

wYd)

[Total Marks : 70

RO

RO

(1) 362 2l Le-ld iclmug 24 YEAA el uulia

Qaa-.

() wsiled Aus andd Sedwuel R4

2 [ quil 3led Wi Ball (@l

wYd)

2 6 dul ¥edl HRe QA [dad gull.

NCF-002-002205]

1

RO

RO

[ Contd...



3 ealdll seesuqdl 2s-ls [ [ad aull. 1y

2Yq|

3 [aad wal s sl uslH-a [Rsanei-l s19eAl i Y
xR (a9,

¥ g5 <4 avil @ (A A sel) Y

Q) uealdlil sesuqql [l Sy

(q)

(2) 2R wSHla ud

(3) ude aisudlAa

(%) Auu RB3 HY usH-A [sdve
(w)

Y) esiedlul dagH-ed et A 8gil.

ENGLISH VERSION

Instructions :
(1) Question no. 1 and 2 each carries 20 marks.
(2) Question no. 3 and 4 each carries 15 marks.

(Question no. 4 is short notes each 5 marks.)

1  Explain in detail single index model. 20
OR

1 Explain in detail : 20

(1) Estimation of rate of Return and Standard deviation
of Portfolio returns.

(2) Markowitz risk return optimisation.
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2  Explain in detail capital market theory. 20

OR
2 Write in detail two and multi factor models. 20
3  Write in detail : Techniques of Portfolio construction. 15
OR

3 Discuss in detail : Portfolio performance. Evaluation criteria 15

and procedures.

4  Write notes : (any three) 15
(1) Various issues in portfolio construction
(2) Arbitrage pricing theory
(3) Market Hypothesis
(4) Risk adjusted measures of performance evaluation
(5) Portfolio management importance and objectives.
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