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ENGLISH VERSION

1 Is there any connection between security anaysis and portfolio
management ? Explain the steps involved in portfolio construction.

OR

1  Explain various issues involved in portfolio construction,

evaluation and revision.

2 How is the sharpe index model different from the Markowitz
model ?

OR

2 (a) Define efficient frontier. Distinguish between efficient
portfolio and feasible portfolio.
(b) How are utility curves helpful in finding out the efficient
portfolio ? And how do they differ for Risk loving, Neutral
and Risk averse investors ?

3 In what way is the capital market line different from the
security market line ?

OR
3  In what way is the APT superior to the CAPM ?

4  Discuss various forms of market efficiency.

OR
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4  What is the difference between the Treynor's index and Jensen's 15

index of portfolio performance evaluation ?
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