
l
2OMBAFM3O3USN

Third Semester MBA Degree Examihffi,ibn, June/July 2023
lnvestment Management

Time:3 hrs. *o*n *J,,,,,,!r4u*.Marks:100
Note: 7. Answer any FoaYffiiestions from Q.Nplfini Z.

2. Q.No. I is compalsbffi 
- 

-t
L a. What is Interest Rate risk? ,,|$ *fb. Distinguish between Investment:,a*rtfuSpeculation.

c. Explain trading and settlemgfif,Biocedure in Bombay Stock Eichange.

(03 Marks)
(07 Marks)

' (10 Marks)

a)o
o
o.
(O

o
(€
o

E9
Q;=y5
69

=rtoo ll
ioa
.= e.td$
bPp
otr
aOEts
o>
8s
BE
ii()

o"dhotr
.E (d
t!: o}E
64

-z- ts
!oo€

d8.tro.
o.v
"^i0.9
o=
toalE
EE
FO

6.v
>' !=
hoecbo
()=
Hrg
=o().
o<
--i c.i

c)

z

oa

- a,2 a. What are the risks associ[at'b$ with bonds? . (03 Marks)

b. What are the attributes ihat an investor should cofrsrider while evaluating an investment.

c. The return on sepffiities A and B are given below: 
" (07 Marks)

and B are

ProbabilifV;: 'Sec A Sec B
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basis ofreturn
(10 Marks)

(03 Marks)
(07 Marks)

the securities

3a.
b.
c.

:!r ii,

n following d6taili, determine
in terms.o

l4o/o and standard deviatj(i,,,gof return of 25% under equilibrium conditions as described by
CAPM. What would be=the expected return for a portfolio have no unsystematic risk and

20Yo standard deviatiof'bf return? (07 Marks)

c. Discuss the Investmefit process.
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What is Arbitrage Pricingglibory?
Write a brief note on D-Q.$Piheory.
Assume you are a po;rtfdlio manager.
that are overpriced.and those that are
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(10 Marks)
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5a.
b.
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6a.
b.
c.

7a.
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What do you mean by port folio revision?
Discuss different types of systematic and unsystematic

Find out sharpe and Treynor indices;=,.-
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the different
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(03 Marks)
(07 Marks)

(10 Marks)

(03 Marks)

. (07 Marks)
mutual fund

(10 Marks)

(03 Marks)
(07 Marks)
(10 Marks)

Mr. Anand is having units in a mutual fund for that years. He wants to evaluate its

performance by comparing it to the market:
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return for the two years:

(20 Marks)
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What is RSI? :* i*"WIla[ lS ILDII ;."1,&. #i'
Discuss factors to be consid*eqttiffi Industry analysis.

Discuss the advantages ofhrffiting in mutual funr

"S**;
Stocklia*q.4 M here yielded

dffi i,W
a. What is the expected rffiqiron a port foho mpOffi of 60% of L and 40o/o of M?
b. Find out the standard deviation of each stock.
c. What is the covariani"e and coefficient of Cd'rrelation betwgen{tocks L and M?
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