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Marks CO | RBT
Part A - Answer Any Two Full Questions ( 2* 20 = 40 marks)

1 (a) Define the term Marketability Risk in Bond Risk. [03] CO3 L1
(b) Explain the different types of theorems in Bond. [07] CO3 L2
(c) Examine about these terminologies: Holding Period Return, The Current Yield & [10] CO3 L3

Yield to Maturity.

2 (a) Describe the term Multiple Year Holding Period. [03] CO3 | L2
(b) Analyze the Company Analysis in detail. [07] CO3 L4
(¢) Outline the return of X Co. Ltd. and S & P 500 index for a period of 5 years. [10] cO3 L4

Years 1 2 3 4 5

Return on X Co. (in %) 20 34 18 16 09

Return on S & P 500 (in %) 18 26 10 18 08
Calculate

i. Slope of the line (Beta)

ii. Intercept of the line (Alpha)

iii. Unsystematic risk (Residual Variance)

iv. Correlation

v. Variance

vi. Coefficient of determination (CD)

3 (a) Define the term Short Sales. [03] CcO4 L1
(b) Examine the Support and Resistance Level in detail. [07] CO4 L2
(¢) Summarize the role of Fundamental analysis and its analysis in Stock Market. [10] CO4 L5

Part B - Compulsory (01*10=10 marks) — CASE STUDY
4
Analyze the case given below. [10] CO3 | L4

Calculate the duration for bond A and Bond B with 7% and 8% coupons having
maturity period of 4 years. The face value is Rs.1,000. Both the bonds are
currently yielding 6%.
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Course Outcomes (COs) 3 o) 8 S 8 8 8 8 9)
o o [a [a [a [a [a o [a
cot: Understand the capital market and various
" Instruments for Investment.
co2: | Assess the risk and return associated with
investments and methods to value securities.
1a, 1a,
1b, 1b,
1c, 1c,
cOo3: Analyze the Economy, Industry and 2 ’
Company framework for Investment. 2b 2b,
2c, 2c,
4 4
Learn the theories of Portfolio management 3a, 3c 3a,
CO4: and also the tools and techniques for 3b 3b,
efficient portfolio management. 3¢
Cognitive level KEYWORDS
L1- list, define, tell, describe, recite, recall, identify, show, label, tabulate, quote, name, who, when, where, etc.
Remember
L2- describe, explain, paraphrase, restate, associate, contrast, summarize, differentiate interpret, discuss
Understand
L3 - Apply calculate, predict, apply, solve, illustrate, use, demonstrate, determine, model, experiment, show, examine,

modify

L4 - Analyze | classify, outline, break down, categorize, analyze, diagram, illustrate, infer, select

L5 - Evaluate

asses, decide, choose, rank, grade, test, measure, defend, recommend, convince, select, judge, support, conclude,
argue, justify, compare, summarize, evaluate

L6 - Create | design, formulate, build, invent, create, compose, generate, derive, modify, develop, integrate

PO1-Theoretical Knowledge; PO2—Foster Analytical and Critical Thinking Abilities for data based decision making;
PO3- Develop Value Based Leadership; PO4 —Ability to Understand and communicate various business aspects to global;
PO5 — Ability to lead themselves and others in the achievement of organizational goals contributing effectively to a team
environment;

PSO1- Comprehend Contemporary features of Business Management Science and its administration

PSO2- Analyze and interpret the dynamic situations for making Business Management strategies

PSO3- Handle responsibility with the ethical values for all actions undertaken by them

PSO4- Adapt and focus on achieving the organizational goal and objectives with complete zeal and commitment.

Cl CClI HOD
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