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N.B.: (1) All Questions are Compulsory.

(2) Each Question Carries l5 Marks'

(3) Support your Answer with Required w

Q1A. Match the Column (Any 8)

QlB. Fill

I

Q.P

(07)

87o then the value of correlation

by a blaok or shaded box.

to high rated bonds.

and debt funds provide income.

ofthe company.

trading done by the insiders of the company in

either a continuation or reversal pattern.

is the ------ solvency of the company.

are ----------- fluctuations of little importance.

the -------- average return of securities in the portfolio.
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2. Advisory fees

3. Foreign Currency Risk

4. Purchasing Power Risk

5. Return on Equity

7. Efficient frontier

8. Increase in

9. Loss of
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Q2 A Evaluate the performance of following portfolios
rank them on basis of Sharpe and Treynor,s Ratio.

The T bills yield 5o4 rerurns half yearly

Q2B. Mr Suraj purchased 2500

redeemed all the units after

Calculate the net annual

(Face value ofshare -

Q2 C,Calculate
information

using the fo

unit. He

price.

period.

(0s)

of the following
(08)

as on 3l'tMarch 20lg- (02)

it also had Rs 25,00,000 as cash and Rs 12, 50,000 as current
to Rs 37,50,000 out of which ratio of extemal liabilities

2:1. Compute the Net Asset Value per unit ifthe current
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Portfolio Standard Deviation (%) Beta

Angad t2 2.00

Hanuman 26

Surya 14

Shankar 2t ,,rli|;i$';ffi
Ganesh 23

Probabi

18

24

36

2018 ( ValueMarch No of Shares hetd
(units)

20,000

30,500

20,a50

5,550
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N{aturity

(1'ears)

Price per bond ( Ils)

.: tr:5i l0 950

'' ',''. t'" '77 l) 850

20% premium. (Face valLre Rs 1000)
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