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ENGLISH VERSION

Instruction : Figures to the right side indicate marks.

1

Explain concept of derivatives and state its different 20
types and misuses.

OR
What is business risk ? State various types of business 20

riks and ways to manage it.

What is forward and future contract ? State various types 20

of future and forward contract.

OR
Write a detail note on derivatives market in India. 20
What 1s swap ? State its characteristics and Discuss 15

interest rate swaps in detail.
OR

State differences between Commodity swap and Currency 15

swap.
Discuss Binomial Model and Black & Scholes Model 15
with example.

OR
Write note on : 15

(1) Option Pricing
(2) Hedging portfolio.
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