Total Marks : 70

Maulana Azad National Urdu University
MBA IV Semester Examination May - 2018
Paper: MMBA431DST : Security Analysis & Portfolio Management

Time : 3 hours
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_51-'((:1"‘:( Risk (7) s Returns (Average) c:._up(ﬂ)"(,):}.f/ (4)

Year 1 2 3 4 5

Return on Secruity A (Ryp) 10 15 17 9 6

- ufgz)‘i.c‘:.d/djgdt/uf Portfolios (3) <& Kamath Portfolio Lid. (5)

Investment E(R1) B Proportion of Invested Funds
X 14 1.6 50%
Y 16 1.2 20%
z 12 0.8 30%

-5‘_3;/(;1’”[ B Expected Return
~EUHL FL Charles Dow e AL 2 (6)

"< YUK Dividends £ L udbL=23 ABCLE  (7)
Year 2012 | 2013 | 2014 | 2015 | 2016

Rete of Dividend (%) 12 14 18 21 24

-&~ 15% (Average Rate of Return of Industry) Jb C/:'u?/u.f S
r}”f Value of Business »sl-<. Nominal Value of Share = Rs. 10 fw:i:r)l’”f Value per Share
-£=Je1/ Dividend Yield Method - 10,000 Share Lo figE
- u?-¢i<(8ecurity Analysis) - ; da (8)
Tt AU (Value of Shares) /3¢ Shares 213£ P/E Method s ROCE Method ()
_.é:(w Loy
(¥
-2 (Objectives) MGA({/LJ}CJIZS_LE‘T (Steps) J’Vﬂéul?‘ag Portfolio Management  (10)
-<-Rs. 10/- ax:f‘u(Share vguﬁ'gﬁc‘_:ﬁf Equity Shares 5,00,000 u’gd: Permanent Magnet Ltd ~ (11)
Stock Exchange Price Jw’w?/JShare Lu’{g 28,00,000/- gLLleJk/ (Profit) 8@(@'{}’

-ﬁ;C}JIqE P/E § 4 Listed Companies J:VC.—U;;{J"L Rs. 19/-

Company 2014 2015 2016
A Ltd. 5.7 6.3 7.1
B Ltd. 6.5 5.9 6.8
C Ltd. 7.4 6.8 7.0
D Ltd. 5.0 5.9 6.1

_“éJWD@i_}’[_ P/E “é‘gr:b“fValue of Share .s/(Value of Business) u:’p(/gub/



- Ranking) See sl £ G SELKS Portiolios A=l (12)

Portfolio Return of Portfolio (Rp) o B
a 10 7 1.0
b 14 9 0.9
c 12 10 1.1
d 17 10 1.2
c 10 7 0.8
f 14 10 1.1
Ry, = 9%
Ry=6%

_g‘Jerl.’f;’ffé.}Jé Sharpe, Treyner s/ Jensen

~.¢”£,{(il”)’/ Beta £ L)AJQLJB/sz?/) (13)

Year 2013 2014 2015 2016 2017
Ry (Return on Security) 12 10 10 15 17
Ry (Return on Market) 10 9 10 14 7

?ggJ/KSecruity f’c_._l?.mnédb'}ffé_/’jé CAPM  (14)

Securities I 1I I v A% VI

E(R) 10 12 14 16 18 12

Beta ¥ | 10 |11 |os |12 | 11 |os

Ry, = 9%, Rp= 6%
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