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Note : No additional answer sheets will be provided.

Part-A (Objective Type)

Max.Marks:10

Answer all QUESTIONS.
1. Break even Analysis

2. Mean variance approach

3. Derivatives

4. Risk & return

5. Economic exposure

6. Securitization

7. Portfolio

8. Swaption

9. Forwards

10. Interest rate swap 

Part – B

Max. Marks: 50
ANSWER ANY FIVE QUESTIONS. EACH QUESTION CARRIES 10 MARKS.

1. (a) Define Risk. Explain the various sources & measures of risk analysis.

    (b) Explain sensitivity analysis.
2. (a) What is meant by portfolio. How do you measure the portfolio risk.

    (b) "CAPM an effective tool to evaluate the risk & return of a security". Explain
3. (a) Write briefly about credit risk management.

    (b) What is an Option? Explain various option valuation methods.
4. (a) What are the different types of derivatives.

    (b) Explain the role of forwards & futures in risk management with an example.
5. (a) What are different foreign exchange exposures .

    (b) Explain the techniques that can be used to hedge the foreign exchange risk.
6. (a) Discuss various structured finance techniques.

    (b) What is securitization? Why is it becoming so popular all over the world?
7. (a) Distinguish between futures & options 

    (b) Explain the process of project selection analysis.
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