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ARAEAY
UNIT -1
[. Discuss the meaning. objectives and process of 'Investment Management' in detail.
. i (10)
1. Examine in detail the relative valuation technique of valuing equity citing on example
ol vour choice. (10)
1. "There is no relation between historical data and future returns. Thus one can get only
a litde gain by applying trading rules". Elucidate the statement. (10)
IV Explain different Economic. Industrial and Corporate specific variables that may lead
to change in stock prices. (10)
UNIT - 11
vV Describe in detail 'Markowitz theory'. How it is helpful for devising optimal
I 10
portfolio? (1)
VI “Capital market line is a special case ol security market line”. Flucidate the above
(1)
statement.
VI, Write short notes on following two:-
1) Single index model )
a) Single x5

b) Sharpe's Performance Mecasure

ion™ Deseribe in detail its various technigues

VT, What is the need of Portfolio Rev .
(
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