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Portfolio Management & Evaluation
(Group-2 : Finance & Banking)
(New Course)
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ENGLISH VERSION

Instructions: (1) Figures to the right side indicate full marks of

question.

(2) Write answers of all the questions in main answer

sheet.

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

2 Explain in detail the Markowitz return optimization model
with its limitations.
OR
(a) Discuss the total risk of portfolio.
(b) Explain the market risk and unique risk of portfolio.

3 (a) Discuss the capital market line.
(b) Explain the risk free lending and borrowing.
OR
What 1s leveraged portfolio? Explain the advantages of APT
over CAPM.
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4  What is efficient market Hypothesis? Explain the three forms 15

of market efficiency.

OR
(a) Discuss the techniques of portfolio evaluation.
(b) Explain the procedures of portfolio performance.
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