* D P - 1 9 o 8 o o o 2 o 4 o 4 o 2 *

DP-19080002040402 Scat No.
M. Com. (Sem. IV) (CBCS) (W.E.F. 2019) Examination
March / April - 2022
Portfolio Management & Evaluation : Group - 2
(Finance & Banking) (New Course)

1
Time : 25 Hours] [Total Marks : 70

JAAL ¢ (1) 44 AR Ul O,
(2) €% Ul oL Rl el saldal €.

1 uesiaadl AAomredl i, Sqail A vl [ Al sA. 20
wi2dl
1 ueslddl-l s3d™l 8al [y yed aeldl, 20

2 Al Rsanel el ygliur (AqRad) A 23 xugliv 20

(vtenaf@d) vl oeudl 2 sl dues Auy Hsd Al
a2 Angdl 20l

wi2dl
2 eslaul sang w2 CYfloe @ Hiza” A 20
IEMIOBAA Ay’ [A8 -y el

3 Al Al-19 A ygl anuouanl sfea wie ao Gedddl 15
[y 2AA 27 uReudld Yeist s,
wi2dl
3 ey Bud [cnadl wd vefeoq Rgidl 2utRd Wesiad 15
AAld e Auydl 2.

4 sl AL Ml sidad oo uRseuslipll v Yelist wugd 15
qgldl.
YAl
4 sl sl sria Yerist quid Ml ddidil Yeivil A3l 15

DP-19080002040402 ] 1 [ Contd...



ENGLISH VERSION

Instructions : (1) There are total four questions.

(2) Marks of each question is shown on right side.

Discuss about meaning, objectives and importance of
portfolio management.

OR

Describe various issues in portfolio construction.

State systematic risks and unsystematic risks with

reference to portfolio analysis and give explanation about
risky and risk free securities.

OR
Write note on "Single Index Model" and "Sharpe's

Optimization Solution" for portfolio analysis.

Evaluate the various effects and consequences (results)

that have recently arisen in the field of capital market
during the ‘Covid-19° and the War Era.

OR
Give explanation about the portfolio management based

on arbitrage pricing theory and principles of arbitrage.

Describe efficient market hypothesis and evaluation
criteria for portfolio creation.

OR
Discuss the points to be considered at the time of

portfolio performance evaluation.
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