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Portfolio Management & Evaluation
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ENGLISH VERSION

Instruction : Figures to the right side indicate marks.

1 What is portfolio management ? State characteristics and
importance of portfolio management.

OR

1  What 1s portfolio management ? Explain process of portfolio

management.

2 Explain Markowitz risk-return model and state its benefits and

limitations.
OR

2 Write a detailed note on single index model.

3  Explain capital market line and security market line in detail.
OR

3  Write notes :
(1) Rusk free lending
(2) Multifactor model

4  State techniques of portfolio construction and evaluation.
OR

4  What is efficient market hypothesis ? Explain the weak form,
semi strong and strong form of efficient market hypothesis.

20

20

20

20

15

15

15

15

DW-16080002040402 ] 2 [ 50/5 ]



