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MBA (Sem,-3rd)

SECURITY ANALYSIS AND
PORTFOLIO MANAGEMENT

Subject Code : MB-921 (2009 lo 201.t Batch)
Paper lD: ICo1E7l

Time : 3 Hrs.

INSIRUCTIOI{ TO CANDIDATES :

L SECIIoN-A is cOMpULSoRy consrslinq ol .lFN quest,ons ca.rytng
rWO marks each

2. SECI|ON-B contains SIX quesrions carrying rEN marks each and students
has to altempt.ny FOUR queslions.

SECTION-A

l. \lrite slorl nolos nh:
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SECTION-B

Deline investhent. Discuss in det.il the objecrives and feahrcs ofgood
irvesbncnt plm. Djscuss in dctaittre phito$phy ofindividuat and insrilrtionat

'A.fir.lanental onaryst s esti ate af intrtusic wtue is di17"** 1,o^ "
the presenl wlte af aU in.o,,?'. Elucidale llrc statehent rvirh sjirrnl.

Delim thc R.ndom \\ralk ljyrjothesis. wliat basic asumprions und*tyins
assunptions ol Lechnical anatysis are al odds with thc rveak tbrm oftbe
Elrll? Briefly desuibe various empiricat resls us.d to rest Randon Walk

Dis.uss in detail the assurlptions ofC.pitatAsscr pricing Model. Extlain
rh< Jrlfcrcn..( ber$(!n .e, u.iU tortcr hn(JnJ,dp atmdrLe ir(.

Delnre cquilr derivatives. Discuss in dcrail ho$,nnahciat dcrivalives can
be used lbr hcdsi.s pricc risk.

What do )ou ne by porLlirlio? Dis.uss nr dclail the Dorrtolio set.clj.n
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