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Instruction :   Figures to the right side indicate marks of each.

1 What do you mean by portfolio management ? Explain20

its objective and importance in detail.

OR

1 Explain various methods of Portfolio Revision. 20

2 What is Portfolio analysis ? Explain in detail the Markowitz20

return optimization model with it's limitation.

OR

2 (A) Discuss the total risk of Portfolio. 10

(B) Explain the market risk and unique risk of Portfolio.10

3 Explain two factor and multifactor model for Portfolio15

selection.

OR

3 Explain arbitrage pricing theory. 15

4 Discuss various forms of market efficiency. 15

OR

4 (A) Discuss the techniques of Portfolio evaluation.8

(B) Explain the procedures of Portfolio Performance.7
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