Maulana Azad National Urdu University
MBA 1V Semester Examination, October 2020
Paper: MMBAA431DST : Security Analysis & Portfolio Management

Total Marks : 70 Time : 3 hours
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Year Ry (%) Ry (%)

I 4 5

2 6 7

3 8 9

4 10 11

5 12 13

6 14 15

7 16 17

_;jfpl’“‘/Rate of Return méfdlﬁ’!f Capital Asset Pricing Model
Securities a b c d e f g
B 0.9 11 0.1 13 1.0 1.2 0.7
R =6%
Rm=11%
-éﬂ&i{ Modern Portfolio Theory (9)
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U A1y s I % (Evaluation) éL?JJ’-LL&L?Jc}JéL?J Portfolio Performance  (11)
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Scenario Ra (%) Rp (%) Rm (%)
a 12 10 10
b 14 16 8
c 8 6 6
d 6 8 6
e 10 18 8
R = 5%

_&5 (Ranking) 420 Portfolios (13)
Portfolio Rp (%) o (%) B
i 4 6 0.8
ii 6 6 0.8
iii 8 6 0.8
iv 10 8 0.8
\ 12 8 1.2
vi 14 8 1.2
vii 16 8 1.2

R =4%
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