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Answer any rive queslions i" lfrs-stift|{f,aeE*"ri"n carriss 3 mafts.

tecled orou,lh rate is 5%.
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r. Dehne r1ves,n.nr. qo#furr.oii; 
"-"r 

sp€#i- ,%l€r
2. Sldle lhe "s\un 

prcns o' lr e$andom War\Theory.

E \,'r f,-
3. Distinsuish beiween Fundanieilal Aiialysis atrd Technical Analysis.

4. Lasl yea/s dividend ot&@n-daEyiisil
Flale ol re.lur. is 10v" ldentiMlhe vahF share Shoud lh€ share be

5.

sotd o, bo ,.ht ,n ca$'fi." mrn:l.ri.e ol rfetshare r:i 555*"""".*6rrfffl"ry\
Amounl (ln lakhs) o-

-9_
12 15 18

12yo 19% 10%

Compule ihe expecled relurn ol lhe portiolio.

6. Consider n o securilies, L and M, with expecled relurns ol 15% and 24%
respecrively; and ihe SD ol35% and 52% .especrively. Derermi.e the SD ol a

. 
portiolio weighted equally between two securilies it their corclalion is 0.9.

(5x3=r5)



SECT ON B

Answer any lhree queslons in lhis Seclion. Each queslion carries 5 marks.

7. "No lnvesimenls are risklrce. Do you agree ? Evaluale the types ol rlsks in

Whallactors necessilale Pordolio Flev6ion ? Discussihe conslrainls in 1.

Whal is Podioio l\,4anagemenl ? Oulline the iaciors lo b€ considered by an

8.

9
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Malurily/ca lab e value I l0s
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or shd,e. s-ourd
rhF sha es be oousnl or soldlil U'e ill3tLel tlB is | 50, (3x5=15)
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A.sweranv lhree queslions in lhriSeclion.f,i (ilrcaries ro mal<s

ararysrs. rva uale rre p'opearea?.o apprLcarqtE or rlrsneorywln a oEg_:
\'r llN\v!2/

lJ. fron rre lo.owng delails. calciil+lh-Ctrenl Yielo. YIM cro rlu ol ih"

inveslor during Portlolio Sele",iol _. . _ - -
lo. A sp' uqry pays d d vroand or I 3.85 rnd sFlls cJrp'1t rl , 83. I re >eLuarv rs

erDeLeo lo sel dr I 90 ar lhe vear.-end. lne Eecr tu nas a bela ol L 15. lhe
Fdr'rkei rn.tet rs I2'. As\essrisl.Jree rale is 5% and lhe_expeqed reru.n on lhr

whelher the seclatu rs co' recflv orlc€d-or noli' d;\#-,e-
1r. sunnse-rd oan " de d6;doi.(2 o;lsiri6dunn6:hB cur renl vea'. lr is exDecled

ro oay a oivdend ot 3;eeFEi'ae ourns ff6q;-n year. tnves.os'orecas a

div,o;no ot I 3 50 ard { ; per-it"aie -sO-&iqe,v Aher rhrl ir i< erpecled lh"l
an-uardiv oend crcws a| b'8rpe, iei; iriio afl^ta-'. n..o rti" 'u..rors
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NSE lndex

NSE
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3
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8

-4.75
5.40

-3.55
3.41

. 9.25
2.36

:-\ 1.551- --

- 0.45
4.52
-1.08
1.64
6.67
1.21
o.72
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15 The rzle.i renrm an.l i
given in the lable belo

16.

1 4. Monthly rellrn dala (in percenl) tor Company A whos€ siock and ihe
ior a I rnonth peiod arc given below :

ii) Supposeihe NSE lndelJs:exieclbillolqrowEy 20% nen monlh,lhen how

j, como-re rr " exoefiAd!6tfffot?fo''ir6li6Fi'dFup ol 75'. o' X dr o 25'.

r) ;na, a,e ,he srandad det-.. ",/il ***'
[] De@rmrne rh€ covdiance ]i]coret#n coeiiicienr ol sbcks x and Y.

iv) ll lhe propod'oo isidrroddro 605o1 X arl+lhe' renaiolno or Y, lhen
deremr.e rhe Do ohb.ii6k,:\ ,-/-A',/ -\

civen *e rorrnw in .'.^,}XI! \!rz

2421
2422

12
18

PORTFOLIO
B c D

B9ta i.10 0.4 1.8 14
1125

sD f6) 2AO 175 263 245

Al = 6o/" .rd l1m = 12aA

Calculale the iol owing and inleryrelthe

i) Shane Ralio 
'i)Treynor 

Falio

\"#

(3x10=30)


