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Investmeni Management
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Time : 1% Hours Maximuom MMarks : 60
Instructions to Candidates: '
Answers Should be written completely in English.

SECTION-A

Answer any FIVE of the following sub-questions. Each sub-qu estion carries 2 marks.

1. 4)
b)
&
d}
el

)
i)

(Sx2=11)
13efine Investment.
(tive the meaning of Technical analysis.
What de vou mean by Secnrity analysis?
Crive any two examples for systematic sk,

WK umar has a perpectual bone with a face vahie of Rs. LUDD. He receives an mitcest
ol Ra.60 annually, 1he Current value of investment is 600, Find the value of vield to
LUy

Giive the meamng of Tortfolio analysis.,
Siate any two assumptions of Sharpe’s Single Tndex model.
SECTION-B

Answer any FOUR of the following gquestions. Each question carries 5 marks.

State any [ve feamres ol Good Tnvestment.

(4%3=20)

3. Briefly explain the wols of Technical analysis,

A mvestor would like to find ouithe ER on shares of Golden Litd. The followmg data is

mivien below.

Stale of Eoonomy Probability ol Occurance Rate of Ketumn
Boom 0.30 30
Mormal (.50 13
Recession (20 1m0 !
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Explain bricfly on Eamnings Cupilalization approach,

3P [imm iy rving Lo decide one cut of Two Investment funds. From the Past performance
they were able 1o calculate the following average returns and Standard deviations of these

" funds. The current risk for remrn is 9%  Suggest MVT firm which Investment is better

using Sharp Index Maodel,

Yinu fond Manu fund
Averape Return 19 16
Standard Devigtion 22 15

SECTION-C

Answer any TWO of the following questions. Each question carries 12 marks.
(2x12=14)

Brielly explain Dow Theory of Technical analysis.,

a)  Find the value of | % hredeemable Bonds of the Fface value of Rs 5 000 cach. 11 the
required rate of veturn 15 9%, 12% and 2084,

by  Find the value of 8% Irredeemable preference shares of Rs. | (M) each, 1t the required
rafe of remen 18 109, 12% and 15%.

From the tollowing data evaluate the Porlormance ol diflerent linds using Sharpe and Treynor,
Performance Evaluation Technigues

Fands ~ Heturn Standard Deviation Beta
A | 2 20 0,98
B 12 18 S P
& g i 117
o 5] 24 [.22
Risk ree return is 4%,
SECTION-D
Answer any {PNE of the following questions. Each question carries 6 marks

(1%6=6)
How o open o DEMAT Account Online for Trading.

Prepare a veport on gystematic and unsystematic risk analysis.




