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General Instructmns : .

~In cases where ‘choices are pr0v1ded students can attend all questmns in each sectlon

. The minimum number of questlons to be attended from the sectlon/part shalk remam the same

' There will be an overall celhng for each sectlon!part that is equlvalent to the mammum wexghtage . '

of the sectlon/part
Part A

- Answer any four questwns
Eachr question carries. 2 weightage. .

iWhat' do you .mean by Defivati‘?e:rh'afketa 2
Explam VAR . | .
What are the dlﬁ'erent types of SWAPS ?
What do you mean by Currency ‘Fut_ure's‘ 7
What is a call option ? . '
-What ie-Hedghlg Risk ?
What do you mean by Double Option ?
o o o | - ,‘(4x2:8v.veightage)‘.
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. Explam the followmg terms

‘Part B

. 'Answer any four questions. -
o Each questwn carrtes 3 wezghtage ‘

(a) Strlke Prlce
(b) Explratlon date

(c) Optlon premlum

. Descrlbe the. common types of swaps

_“Forward contracts are part of everyday hfe Explain

How is a future contract dlfferent from forward contract ?
What is. margm system ? Explam dlfferent kmds of margln system

Distinguish between straddle and strangle '

What do you mean by optmn contract ? Explam its types

Part C -

Ans-wer.any'two questions. -
- Each question carries b weightage.

- Explain Black Scholes option strategy.‘

Explain the various factors affecting Pricing of Option Trading. -

'Explain the regulatory framework of . derivative trading in India.

Explain the hedging strategies using in Futures Trading.
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4 x3 =12 weightage)

* (2 % B = 10 weightage)




