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ENGLISH VERSION

1 What is Risk Management ? Explain its types with 20
example.
OR

1 What i1s Derivatives ? Explain its function and consequences. 20

2 Explain the following : (any two) 20
(1) Difference between forward and future contract
(2) Derivatives market in India
(3) Index future

(4) Features and settlement of forward

3 What is interest rate swaps ? Explain its features and types 15

with suitable example.

OR
3 Explain currency swaps with suitable example. 15
4 Explain the following : (any two) 15

(1) Hedging with stock options
(2) Option pricing
(3) Black and Scholes model with its assumption

(4) Binomial model.
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