
.r*+*r /Paper I Subject Code: 460f5 / Finance:Risk Manage*""t 
t

Time: 2.30 Hrs

Q I.A

':7"5

using the

i.
11.

111.

iv. Exercise price is a price at which the
APT is an asset pricing model
relationship between that asset ad
The third iine of Defensevi.

vii.
viii.

An end user of the project's
At the money Option leads

ix. Enterprise Risk
x. RiskMeasurement is

.."

1B IVIatch the

Management Process

0rt
Standard deviation of Stock A and Stock B

A and Stock B under the states ofnature

(08)
(07)

(08)

Column,
1

11

111 dpaaona'':;ri.'1'-',,"r.,1':r
twobetweenflows partieslv

returnsv F
Riskvi S,1YaHs ,, 

r, :,:.i:

vl1 .Nlode. ,Port lloYhe<
'Risk return trade-off :vl1l ,.h.,,1-:--

+,
difference in two marketsfrom

Risk
!'t.: No standardized contract
i{ Risk

":

Retum'B'E-r-6iiffiiF- Return'A'
0%0.10,' s%
8%r0%0.30
18%r5%U'5U
26%20%0.10

Register

Page I of2

(07)

a.

outperformed the Market portfolio and

Transaction exposure in Exchange rate

::a.:'
- t...

!l

B

Transaction

Arbitraee , -,:r



Q,3) A)
B)

c)

Q.4) A) What are the good
B) Define Stakeholder and

{

loss

(08)
(07)

(08)
(07)

(08)

C) Explain the powers,
D) What is Actuaries?

Q.5) A) Suppose an

distribution:

******

-l'
equal 20% ofthe expected claim cost.

equal to I I % of the expected claim cosr.

( 1s)

(07)

Year _4&1d (%) B.Ltd (%)
I 10 l4
2 6 2
J l3 19
4 -4 -12
5 13 11 I
6 14 l9
7 4 J
8 18

9 24 ?9. -' ,.

IO 22

Loss (in

24.

^j,

I

Paper I Subject Code: 460f5 / Finance:Risk Managerhent

OR
,:'

OR

'l-' , l

)n

l6

)50
84',1 

.

Matrix


