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ENGLISH VERSION

Instructions : (1) All questions carry equal marks.
(2) Answer any Four questions.

1 Define Portfolio Management and explain its objectives. 17.5
Also discuss the Traditional and Modem Approaches of
Portfolio Construction.

2  Explain various Methods of Portfolio Revision. 17.5

3 How is the Sharpe Index Model different from the 17.5
Markowitz Model ?

4  Define Efficient Frontier. How are Utility Curves 17.5
helpful in determining efficient portfolio ? Differentiate
between Efficient Portfolio and Feasible Portfolio.

5 Explain the Capital Asset Pricing Model. 17.5

6 Discuss the Arbitrage Pricing Theory. 17.5

7  Explain the Sharpe and Treynor's Indices of Portfolio 17.5

Performance Evaluation.

8  Discuss various forms of Market Efficiency. 17.5
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