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8. Discussthe various active and passivebond strategies adopted by an organisation
9. Discussthe Treynor's and Jensen'smeasureof portfolio performance measuresin detail.

II. Investment constraints (5,5)
7. What is semi strong form of efficient market hypothesis?How does it affect the portfolio strategy of an investor?

(6,4)

(10)
(10)

(S,S)

(3,3,4)
(5,5)
(5,5)

(lxlO=lO)

6. Discuss
I. RiskReturn Preferences

SECTIONC

.
2. Define investment? How is it different from speculation?What are various investment categories?
3. What isArbitrage PricingTheory? How is it different from CAPM?
4. How is beta of a stock calculated?What is beta of a portfolio? Explain.
5. Whatis

I. Riskreduction through diversification
II. Markowitz risk return optimisation

SECTION8

1. Answer briefly:
I. Investment process
II. Efficient frontier
III. Portfolio risk measurement
IV. Diversification benefits _
V. Securitymarket line
VI. Capital asset pricing model
VII. Passiveportfolios
VIII. Index funds
IX. Investment objectives
X. Bondduration
XI. Active bond management strategies
XII. Sharpe's'smeasure of portfolio performance

SECTIONA

(2) Answer any FOUR questions from Section 8 and C, selecting lWO questions from each section. Each question carries
10 marks.

Note :- (1) Answer any TEN questions from Section A. Each question carries 1 mark.
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