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ENGLISH VERSION

What is a Portfolio ? Explain its objectives and importance.

How do you formulate a portfolio according to the
given objectives ?

OR
Explain various issues involved in portfolio construction,
evaluation and revision.

Write notes on :
(1) Simple Diversification
(2) Sharpe's Single Index Model.
OR
Write notes on :
(1) Markowitz Efficient Frontier
(2) The method of arriving at an Optimal Portfolio.

What are the assumptions of the CAPM ? Explain the
advantages of adopting CAPM in Portfolio Management.
OR

(a) What are Leveraged Portfolios ?
(b) What is the advantage of the Arbitrage Pricing
Theory over the CAPM ?

Is the Indian Securities Market Efficient? Explain your
answer in light of the three forms of market efficiency.
OR
Explain in detail the difference between the Treynor's
Sharpe's and Jensen's Portfolio Performance Indices
with example. Which among the three is the best

in your opinion ?
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