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V) e is that market price action reflects all available information and the market
Price movement is comprised of three main trends.
a) CAPM b) Dow Theory
c) SMA d) Fundamental Analysis
vi) The details for an Investment of Mid Cap stock Fund are as follows:-
Portfolio return 30 %; Risk free rate = 12%: Standard Deviation = 10; so the
calculation of the Sharpe Ratio will be as follows-.
a)1.45 b)1.33
c) 1.67 d) None of these
vii) If there is an increase in interest rates an the fixed interest rate of the corporate
bond will
a) Return to the corporation b) Decrease in Value
¢) Remain unchanged d) Increase in Value
viii) The process by which one chooses the securities, derivatives, and other assets to
include in a portfolio is known as :
a) Portfolio Selection b) Portfolio Revision
c) Portfolio Diversification d) None of these :
TIX) e is a theory on how risk-averse investors can construct portfolios to
maximize expected return based on a given level of market risk.
a) Technical Analysis b) Variance
¢) Coorelation Coefficient d) Modern Portfolio Theory
X) -—----———is a contract that derives its value from the performance of an underlying
entity. This underlying entity can be an asset, index, or interest rate, and is often
simply called the "underlying".
a) Capital Markets_ b) Currency Derivatives
c) Financial Derivatives d) Money Market
xi) Which of the following is not a credit rating agency?
a) CRISIL b) ICRA
c) NASDAQ d) CARE
xii) A price weighted index is an arithmetic mean of -
a) Future prices b) Current prices
¢) Quarter prices d) None of these 4
- PART-B
Answer any FOUR out of SIX

2. What is Portfolio Management? What are the various approaches to Portfolio
Analysis and Portfolio Evaluation?

3. What do you understand by Future contracts? How it is different from forward
contracts? What are its different types?

4. What do you understand by ‘Risk’, ‘Return’ and ‘Risk-Return Trade off’ in respect of
Investment? What are the factors that affect it?

5. Correlate the linkages between Domestic & Global Stock Market

6. Do you consider SEBI as an effective regulator of capital market? Comment.

7. Explain the Dow Theory. Is it useful in predicting the price behavior of stocks?

[4x7=28]
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8. Distinguish between Treynor and Sharpe indices of portfolio performance. Which do
you recommend? Why?

9. What is the rationale behind Capital Asset Pricing Model (CAPM)? What are the basic
assumptions of CAPM? What are the advantage of adopting CAPM model in the
portfolio management?

10. Stocks x and y have yield the following returns for the past two years.

Answer anv TWO out of FOUR

Years Return %
; % ;

2020 14 16

2021 19 13

a) What is expected return on portfolio made up of 60 percent of x and 40 percent of y?
b) Find out standard deviation of each stock. What is co-variance and co-efficient of
correlation between x and y?
¢) What is portfolio risk of a portfolio made up of 60 percent of x and 40 percent of y?
11. The efficient Market Hypothesis states that no one can earn above normal returns

consistently buy using technical analysis or Fundamental >:m~%mmm.: If this is true
then Security Analysis should be a fruitless endeavour. What are your Views on
this? Explain.
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Instructions to the Candidates:
® Read the question Paper very carefully.

Start writing from 2nd page onwards; Don’t Write On The 1st Page Backside.

Question Paper is divided into Three Parts -A, B & C.

Part-A is containing 12 multiple choice questions.

Part- B containing SIX questions out of which FOUR questions are to be

answered.

s <Part C containing FOUR questions out of which TWO questions are to be
answered.

® Do not write anything except your Roll No. on the question paper.

® Possession of Mobile Phones or any kind of Written Material, Arguments with
the Invigilator or Discussin with Co-Student will come under Unfair Means
and will Result in the Cancellation of the Papers.

PART - A
Multiple Choice Questions ; [12x1=12]
1i) Which company first developed the 360-degree system of the appraisal?
a) Wipro in 1990 b) Godrej Soaps in 1991

c) General Electric, the US in 1992 d) None of the above
ii) Who is in the best position to observe and evaluate an employee's performance for
the purposes of a performance appraisal?

a) Peers b) Customers

¢) Top management d) Immediate supervisor
iif) Willingness, capacity & opportunity to perform are said to be:

a) Performance outcomes b) Determinants of performance

¢) Performance appraisals d) Types of performance standards
iv) Which of the following is not a component of job design?

a) Job enrichment b) Job rotation

c) Job reengineering d) Job outsourcing
v) A mentally or emotionally disquieting response to a difficult condition or

situation.
a) Stress b) Worries

c) Burnout d) Eustress
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a) Wipro in 1990 b) Godrej Soaps in 1991

¢) General Electric, the US in 1992 d) None of the above
ii) Who is in the best position to observe and evaluate an employee's performance for
the purposes of a performance appraisal?

a) Peers b) Customers

¢) Top management d) Immediate supervisor
iif) Willingness, capacity & opportunity to perform are said to be:

a) Performance outcomes b) Determinants of performance
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¢) Burnout d) Eustress



vi) What do performance appraisals measure?
a) Generic dimensions of performance  b) Performance of actual duties

c) Employee competency d) All the above
vii) In traditional focus, providing opportunities for learning is part of
a) Training and development b) Performance appraisal
) Recruiting and placement d) Human resource planning

viii) Which of the following terms refers to a performance appraisal based on surveys
from peers, supervisors, subordinates, and customers?

a) 360-degree feedback b) Team appraisals
c) Upward feedback d) Rating committee
ix) Rewards offered to labours involved in the production, are categorized as:
a) Salary b) Fringe benefits
c) Wage d) Commission
x) One of the following is the future-oriented appraisal technique.
a) MBO b) Rating scale
c) Checklist d) BARS
xi) Which of the following is not a major personnel selection method?
a) Focus groups b) Biodata
c) Graphology d) References
xii) In career development, providing individual development plans for employees is
part of
a) Individual role b) Manager role
c) Employer role d) Line manager
PART - B
Answer any FOUR out of SIX [4x7=28]

2. What is Performance Management?

3. What is Performance Appraisal .

4. Write the difference between traditional and Modern Methods of Performance
Appraisal

5. Write the concept of a 360-degree feedback system.

6. Give a brief description of the dimensions and Need for Performance Management.

7. Explain the concept of Biases in Feedback and Appraisal.

PART - C
Answer any TWO out of FOUR [15 x 2=30]

8. What is Performance Appraisal? Define Characteristics of Performance Appraisal.

9. Explain the Performance Appraisal Process and specify the Mistakes made by HRD
in PA.

10. Explain the whole process of the 360-degree feedback system.

11. Write the whole process of Appraisal Interviews.






