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JAWAHARLAL NEHRU TECHMOLOGICAL UNIVERSITY HYDERABAD
MBA 11 5emester Examinations, December - 2018
SECURITY ANALYSIS AND PORTFOLIO MANAGEMENT
Time: Jhours Max. Marks:75

MNote: This queshion paper contans two parts A and B.
Part A 15 compulsory which carmes 25 marks. Answer all questions in Part A.
Part B consists of 5 Umts. Answer any one full question from each unit. Each
question carnes 10 marks and may have a, b, ¢ as sub questions.

FART - A 5 = 5 Marks = 25
1. Write short notes on the following:
a) Gambling [5]
b) Portfolio Selection [5]
¢) Interest Rates [5]
d) Relatt ' [5]
¢) PIE Ratio [5]
FART -B 5 = (10 Marks = 50
2 Explain in detail the Investment Environment: [ 104
Ok
3 Discuss in detail the various types of orders. [10]

4. Explain in detail Arbitrage Pricing Theory and explain its salient features. [10]

5. Discuss in deta] Capatal Asset Pri-:-j?:hdadel and 1t apphcation. [ 10
6. Explain in detanl the vanons bond pricing theorems. [10]
7. Dhscuss elaborately active and pass:::t bond management strateges. [ 104
K. Explain in detail various techniques of relative valuation. [10]
9. Discuss in detail about Efficient M;:{I:t Hypothesis. [10]
10. Explain in detail vanous option strateges and option valuation. [ 10
11.  Brefly explain vanous models of p::fl‘:nnance evaluation. [10]
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