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Answer all parts.
Part A

B e Answer all questions.
~ Each question carries 1 weightage.

in stock exchange.
- the buy back of shares.

) of fundamental analysis ?

y signify ?
: [ (6 x 1 = 6 weightage)

- PartB

ny six questions.
n carries 3 weightage.

nanagement.

are available to an investor for portfolio revision.

s using the prospect theory.

.uss the use of these indicators in timing a market trade.
‘technical analysis.

ysis of a company.

on ? Discuss their limitations.
(6 x 3 = 18 weightage)
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16. gn November 14, 2010 Tata Shares have a market pric
ovember 28 2010. The interest rate is 5% p.a. and

10% p.a. use the Black—Scholar (non—dividend payment
Prices for

(a) " Rs. 440,
(b) Rs. 400 and

T © Rs. 450 strike prwe call option expiry in November.
3‘7._ Two Securities A .

olio.

Deviation)

.' ,0

e or RS 442 35
the estimated v
) option pricing ™

considered for investment. Compute the risk
,Whose correlation co-efficient of return is —

ities is as follows :

Return %

15
20

andr
0.84, are combined in the

B G

The option expiry date ig
elatility of the share is

odel to calculate fair

eturn of the portfolio

E

(2 x 6 = 12 weightage)
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