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COMMERCE

DSEF2 : Investment Management

Time : 2V2 Hours

Max. Marks : 60

Instruction : Answer should be written completely either in English or in

Kannada.

SECTION - A

1. Answer any six sub-questions. Each sub-question carries 2 marks.

a) What is investment ?

TRET 0TTED ?
b) What do you mean by speculation ?
TEITORAD AT LI a0 ?
c) Define risk.
ET00TI, WB0A.
d) Expand ROC and RSI.
ROC =b2) RSI 6:35.2( 2 OR.

e) Give the meaning of portfolio analysis.

zpeez rapedoine OF fREBOD BTER), AR,

f) What is Business Cycle ?
29,390 238, OTITEO ?

g) What is systematic risk ?
zgmés ST 0TTERD 9

h) What are trendlines ?
égocssegjafmﬁo O3RN ?

(6x2=12)
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Answer any three questions. Each question carries 4
2.

SECTION - B

Differentiate between investment and specu|ation.
08 TR TOTPAT CRENY SRS 3,3, RAEE), WIRO:

. Briefly explain the phases of business cycle.

3,00 18,3 TOSRYRY RO§TaN HTO.

ds as per Sharpe
From the following details comment on the performance of fun p

index.
Fund  Return (percent)  Standard Deviation (per
A 12 18
B 19 25
C 15 20
The risk free rate of return is 7%.
T Row, 088 TG0 AGRY TS B0 B4 SN DFONPOT FR0E*
SRE.
Tow®  oudr (3e8mo) Z,30088 QIO (3e3) Qe
12 18 0.7
19 25 1.3
2 15 20 1.0
OFF, &€ OBIF T30 7% BNT.

cent) Beta
0.7

1.3
1.0

& Y
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Mention the types of market indicators.
SRTITE, ARUBNE &,TOONTY eveSesDA.

. What are the components of systematic risk ?

S?Sm@é ESTTDONT L0BNSO CINR)w) ?

SECTION -C

Answer any three questions. Each question carries 12 marks. (3x12=36)

7. What is investment management ? Explain the features of good investment.

BRRT AT BT DOTTE ? LV TRBFODH %ée‘% ST, DR
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8.

10.

11.
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What is industry analysis ? Explain the factors to be considered in industry
analysis.
T, DY TR 0336 9 VT, DYLRBODY, TORBBLITOT LBS0TNTFRY 0.
What is portfolio management ? Explain the objectives of portfolio management.
SRUTFFRORE ATFTR 20T ? FperF rPpedodoe AT QT3 BT
TN, ‘
Explain in detail the trend reversal patterns in technical analysis.
3003,F I (RSADY 83 00 OTTES* 9, 3° VR0, WBTON ezs0A.
Ihle possible returns and associated probabilities of security X and Y are given
elow :

Security X Security Y
Return (%) Probability Return (%) Probability

6 0.05 5 0.10

10 0.15 8 0.20

15 0.40 12 0.30

18 0.25 15 0.25
20 0.10 18 0.10
24 0.05 20 0.05

Calculate the expected return and standard deviation of securities X and Y.
X 3020 Y 253,300 F0e3emecsd erocdned @) FowoRE FogiEecddSnTIy

EEM QETSRNG.
¥ud X e Y
ouss (%) pifoth it {ebbt:] ousts (%) Bog=eed3
6 0.05 5 0.10
10 0.15 8 0.20
15 0.40 12 0.30
18 0.25 15 0.25
20 0.10 18 0.10
24 0.05 20 0.05

X 3020 Y 785,065 063 &To0D R F)TRETT DWBOTII), TFRT [RE.




