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                       INDIAN CAPITAL MARKETS & SECURITY ANALYSIS

                                              BBA, 5TH/6TH SEMESTER (2096)

Time: 3hrs                                                                                                    Marks: 75

Note: Section ‘A’ is compulsory. Attempt nine questions from Section ‘B’

                                                            Section-A

1        Write a short note on the following in 40-60 words.

         i 

Define markets.

         ii           
What do you mean by financial system?

         iii          
Who is Broker?

         iv          
What do you mean by depository?

v. Define equity.

vi. What do you mean by Bonds?

vii. Define SEBI

viii. Define Risk.

 ix        
What is systematic Risk?

           x        
Define Return.

           xi       
Explain Forecasting.

           xii      
What do you mean by Information.

           xiii      
Discuss in detail Earing.

           xiv     
What do you mean by Revenue?

           xv       
Discuss in detail Euro Issue.

                                                      Section- B

2 Discuss in detail Investment categories.

3 Define Market and explain in detail their functions.

4 Discuss in detail NSE & OTCEL.

5 Discuss in detail Role of Merchant banker and underwriter.

6 Explain in detail types of Instrument available in India.

7 Write a detailed note on Securilisation.

8 What are the regulations of the capital market in India?

9 How security valuation and Risk analysis is done.

10 Write a detailed note Economic Analysis.

11 What are the different Earning models?

12 Discuss in detail Industry life cycle.

13 Discuss in detail three stage stock valuations.
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Note: Section A is Compulsory. Attempt Nine questions from section B.

                                        Section -A

1. Write short note on the following 40-60 words:

(a) What do mean by monetary system?

(b) Define International finance

(c) What do you mean by currency risk?

(d) Define future

(e) What do you mean by currency swaps

(f) What do you mean by cash?

(g) Discuss in Detail Accounting standards

(h) Define exchange rate

(i) Define options

(j) Discuss in detail interest rate

(k) Define International Market

(l) What are the changes takes places in international finance?

(m) What are the methods of risk management

(n) Define Management

(o) What do you mean by project?


(15x2=30)

                                              Section -B  

2. Discuss in Bretton nods period of International finance       5

3. Discuss in Detail currency risk management.                         5

4. Define in detail Interest Rate Exposure Management.          5

5. Explain Euro currency Markets                                              5

    6. How International project appraisal is done                          5

    7. Define project finance.                                                              5

    8. Discuss in detail Country Risk Analysis                                  5

    9. Write a detailed note on currency swaps                                5

    10. Discuss in detail Internation Accounting Standards            5

  11. How financing of Import & Export is done in India?            5

  12. Define International Management.                                          5

  13. Discuss in detail International cash management                   5 
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Note:    1. Question paper consist of two Sections, A and B

              2. Section A is compulsory and contains 15 parts.

Answer each part from Section A in 40-60 words. Each part of section A is of 2 marks.

3.  Attempt any nine questions from section B. Each question from section B is of  marks


Section A


(15x2=30)

1. (a) What is the difference between book value and market value of a firm?                                                                                                      
(b) What is meant by private placement?

(c)  Outline the functions of ICRA?

(d)  Explain the importance of Credit rating.

(e) What is the importance of social Cost benefit Analysis?

(f) Discuss the importance of Factoring.

(g) Enumerate the various features of venture capital.

(h) Differentiate between leasing and hire?

(i) Outline the importance of merchant bankers?

(j) What is meant by consortium finance?

(k) What are the factors which affect credit rating?

(l) What are the functions of portfolio manager?

(m) What is meant by loan syndication?

(n) Differentiate between sell off and divestiture?






Section- B

2. Discuss the role and function of Merchant Banker.         


       
 5

3. What is meant by Acquisition / takeover? What are the requirements for a take over offer?                                                                                                                  

 5

4. What are credit rating agencies? Write a note on role and objectives of CRISIL
 5

5. What are the various stages of a project life cycle? Give unique feature of each stage.









      
 5

6. Explain the importance and functions of Venture Capital Companies? Comment on the present status of Venture capital companies in India.


       
 5

7. What are the various steps for designing and pricing of instrument for a public issue?









       
 5

8. Discuss the SEBI guidelines for Merchant Banking Institution in India.
       
 5

9. What are the functions of a factor?  Explain the various types of factoring.
     5

10. What are the various steps in appraisal of a project? Explain.

     5

11. What is meant by leasing? Explain the various types of leasing business. 
     5

12. What are the various sources for long term finance for a company?

     5

13. Write a note on role of SEBI relating to issue management.


     5
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SECURITY ANALYSIS & PORTFOLIO MANAGEMENT

BBA

5th/6th Semester

Time allowed: 3 Hrs








      Max Marks: 75

Note: Part A will be compulsory. Part A consists of 15 questions of 2 marks each. Part B consists of 12 questions 


Out of which you are required out of which you are required to attempt 9 questions of 5 marks.









Part A

1. Write short notes on  the following:

a. Explain why an option has value.

b. State any two characteristics of put and call option.

c. “Stock options are for speculators”. Comment.

d. What is economic rationale for the existence of futures market?

e. What is meant by conversion value?

f. State the chief attraction of a warrant.

g. Discuss the essence of Technical Analysis.

h. Define the efficient market hypothesis.

i. What is meant by portfolio risk?

j. Discuss any two weakness of MARKOWITZ approach.

k. What is the significance of Beta in portfolio selection?

l. Mention any two assumptions used in capital Asset Pricing Model.

m. What do you meant by risk less arbitrage opportunity?

n. Mention two advantages of managed portfolios.

o. How do volume and breadth of market indicate the trend of the market?

Part B

2. What are the underlying assumptions odds the Black and Schools option pricing model and why are they ne4eded?

3. Discuss the various factors determining option price.

4. “Option and futures are zero-sum games”. What do you think is meant by this statement?

5. What factors are important in determining the investment appeal of warrant?

6. Discuss the various types of charts used by chartist to predict the prices and volumes for their analysis of individual stocks.

7. Does the Random Work Theory suggest that rice levels are random? Explain.

8. Define the Efficient Market Hypothesis in each of its three forms. What are its implications?

9. Explain how the efficient frontier is determined using Markowitz approach.

10. Under the CAPM, what is the efficient set called? If there is buying and selling of a risk-free Asset, what happens to the efficient set.

11. What are the advantages and disadvantages of the Arbitrage Pricing Theory over the Capital Asset Pricing Model?

12. Discuss the Main guidelines given by SEBI for mutual funds?

13. What is meant by mutual funds? Explain its types.
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