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ENGLISH VERSION

Instructions : (1) There are total four questions.
(2) Mark of each question are shown on right side.

1 What do you mean by Portfolio Management ? Explain its 20
objectives and importance in detail.
OR
1 Discuss in detail the various issues involved in portfolio 20
construction, evaluation and revision.

2  What is Portfolio Analysis ? Explain in detail the Markowitz 20
return optimization model with it's limitation.
OR
2 (@) Discuss the total risk of Portfolio. 10
(b) Explain the market risk and unique risk of Portfolio. 10

3 (@) Discuss the Capital Market Line. 8
(b) Explain the risk free lending and borrowing. 7

OR
3 (a) State the Arbitrage Pricing Theory. 8
(b) Discuss the recent development in Capital Market. 7

4  What is Efficient Market Hypothesis ? Explain the three 15
forms of market efficiency.

OR
4 (a) Discuss the techniques of portfolio evaluation. 8
(b) Explain the procedures of portfolio peformance. 7
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