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Duration : 2.30 Hours

NB: (1) All questions are compulsory having internal option.
(2) Figures to the right indicate marks allotted to each qu
(3) Simple calculator allowed.

1. (A) Match the following columns. (Any 8)

Group A Group B

1. Treynor’s Measures a) Based on an ana,l"'s_
2. Sharpe’s Measures b)

3. Active revision Strategy c)

4. Portfolio Evaluation d)

5. Jenson’s Measure e) Beta &

6. Equity share ) Debt;-Fu’;n, 3

7. Preference share g) Risky Capital =
8. Bond h) “Fixed Dividend. -

9. PPF : ‘Unsecured Depesu
10. Public Deposit r

Lation ¢ ;md Gambling. (08 Marks)
(07 Marks)

(08 Marks)

Market return (%%6)
20
17.
14
/ 20
24
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2. (D) The rate of return of stock M Ltd, and V Ltd. As under :

Particular Boom Normal
Probability 0.30
Return on stock M Ltd. (%) 35
Return of stock V Ltd. (%) 70

3. (A) Compare the following portfolio
evaluation and rank them . &

Portfolio n

HDFC

Kotak

(07 Marks)

Cam Ltd.
9
12

18

d Beta factors of 4 securities are as follows:

Security Return (%) Beta
18 1.6
10 0.8
12 1.2
i5 1.5
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security under CAPM.

3. (D) The details of three portfolios are given below.

Portfolio Average Return (%)
Padma 18
Jharana 12
Meenakshi 16
Market Index 14

Compare these portfolio on performance usi

Risk Free return is 8 %.

ded 31st March 2019.

* 16,00,000

Earnings bqfé}
\' * 20,00,000

2,00,000 E¢
10% ;1:)&”\:{;/w 30,00,000
Reserve and * 10,00,000
30%
32

‘avenues available to him which will give a suitable return with

_r_réus types of risks? (15 Marks)
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5. Give short notes on: (Any Three)

1) Public Provident Fund
2) Random Walk Theory
3) Debt Fund Investment
4) Bonds

5) Mutual Fund
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