| ' M.B.A. DEGREE EXAMINATION APRIL[MAY - 2020.

FOURTH SEMES’I‘ER
Paper Vo SECURI’I‘Y ANALYSIS AND PORTFOLIO MANAGEMENT

Time : Three hours ' . S R _ Maxlmum 70 marks o

(No:-additional sheet will be supplied) |

'PART A — (5 x 3 = 15 marks)
s K SR Ané_Wér ALL qfﬁefions.
B . Each questions }:ax:'rié'ss 3 marks.
g Each answer -sﬁou_ld.nbt .e'xce_e.d 1 page.
1. IPO | | | |
2 Yield to-M.aturitf
37.. " D‘ow. Theory |
R T Arbltrage Pncmg Theory
| 5. _-.Portfoho Revision S ‘ : _ |
PART B — (5 x 8 = 40 marks)
Answgr ALL questidn_sL
_ '.Each anéﬁver éarrie_s 8 marks."'

'Each answer should not éxcee'd 5 pages:. :

6. Enufh'e.fabe and elucidate on Varibus_'ltypes-olf éeéurities 1n capital rﬁérk‘e_ts.

or

7.- _D1scuss the charactenstlc of Investors Speculators and Gamblers Explam the unpact on- the o

‘ 1nvestment process

- :‘8, _Dlstmgulsh between systematic Vs NonTSys'tématic risk. | :
9 g "What i8 un-systematlc rlsk‘? Explam the dJEferent types of un- systematm risk, - B
10 ) Wnte about the eﬁsentlals advantages and l1m1tat10ns of techmcal analysm



SNt
12,
13.

4.
15.
16.

-“percent; and four years to maturity. Bond A has a coupon rate of 10 percent and bond Bhasa
- coupon rate of 7.5 percent. Coupons are paid annually o

Tllustrate moving average convergence, divergence. -

Compsre_and contrast bétwsen CAPM Vs ABT. .

Or

erte about three forms of market effimency

Bneﬂy d1scuss the strategles of portfoho revision.

Or

. Descnbe the instances of decomp031t10n of portfoho returns.:

PART C —(1x 15 15 marks)
(CompqlsOry)
: Case' ahalysis

Cons1der two bends A and B both havmg face values of $ 10 000 ylelds -to- matunty of a:

(a) Calculate the duration of bonds A and B.

' (b) Explam the dlfference in duration between the two bonds




