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1  Explain importance and objectives of portfolio management. 20
OR

1  Write in detail about issues in portfolio construction. 20
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Explain Markowitz risk. Return optimization model.
OR

Explain in detail about various risk associated with portfolio

analysis.

Explain arbitrage pricing theory.
OR

Explain two factor and multifactor model for portfolio selection.

Explain techniques of portfolio construction.
OR

(a) Explain portfolio performance evaluation.
(b) Explain portfolio revision.
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