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ENGLISH VERSION

1 What is Portfolio Management ? Explain its process. 20
OR
1 Discuss in detail importance and objectives of Portfolio 20
Management.
2  Explain the following : (any two) 20

(1) Single Index Model

(2) Capital Market Line

(3) Arbitrage pricing theory

4) Markowitz risk-return model

3  Explain two factors and multi factors model in detail. 15
OR
3  Explain evaluation criteria and procedure of portfolio 15
performance.
4  What do you mean by Efficient Market Hypothesis ? 15

Explain the weak form, semi strong and strong form of
efficient market hypothesis.

OR

4  Explain various techniques of portfolio construction. 15

PAT-002-002205 ] 2 [ 20 ]



