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Maulana Azad National Urdu University
M.B.A : 1V Semester Examination, June 2021

Paper : MMBA431DST : Security Analysis and Portfolio Management

Time : 3 hrs Marks : 70
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_’%Lﬁ./ (Factors) J 151yl vk '/"{ (Investment) ($Jlwl- 1
S AL U §YL (Portfolio) ey 2
_E Ol e B Y (Concept) 4L CAPM 3
- ﬂ.’u]{ Elliot Wave Theory s/ Dow Theory A4
&L 2 L (Investment Strategies) yJJdJV,L/&WL(Financial Analyst) /gljf:‘&yl..g 5
_“&}Tyw;_‘agtgd/ (Categories)d,«'w.g»d/ (Companies)u);':f
< »725*Returns .JVégL Y sl X Securities »ui’d::’ 6
Year Ry (%) Ry(%)
1 4 5
2 6 7
3 8 9
4 10 11
5 12 13

-“L}'( Comment 44?)}'@5(;1’“‘/ Convariance uw&v »l X
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Lauf."f“:'ol.;l’“‘&yl.d/uigd"b/ Nayagare Steel Limited < Jain Casting Limited

Year Rs. lakhs
2013 75
2014 89
2015 82 21% = (LA A4 TEE)

-édl:&’!fEarning Yield Method _é:pl’“‘f (Value of Business) /ﬁd//;ub/

Lumég ﬁfLﬁ&ﬁ_‘L%{Shares 5,00,000 £< Rs. 50,00,000/- paid up captial (.51

Industry Average Rate of Dividend = 18% -guw!LDividend /%/ Rs. 12,50,000/- ¢Jls»

-<-3000 Shares Jgi&{ﬂ/ﬁépl’“‘/ Value of Business s/ Value Per Share

Expect Return -« 1.10 = Coefficient of Correlation uwé Sensex s/ Spark Limited
(Standard Derivation)dfid/ngSpart Limited -« R¢=6.31% »sle 18% s/ 14.37% KU s

CAPM-x 17% (Standard Deviation) Jﬁdx&v( Sensex /;i“é(p““‘f B(Beta) yiend sl

S L

_‘a»?rInvestmentsufui"ﬁd/Portfolio u’gi Kamath Portfolio Limited

Investment E(R;) B; Proportion
X 14% 1.6 50%
Y 16% 1.2 40%
z 12% 0.8 10%

-éfpl’“‘f B slExpected Returns £ Portfolio
(224>

(Process of Measuring Risk & Jﬁ/ugb/gfgJL,QA'D%(Securities Analysis) ,:f“[%}
_;;fyu,&‘i+ Return)

&yu..gz;u[ (Objectives) 4#Gs.sl (Basic Principles)u)ﬂﬁd:gé Portfolio Management
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10

11

12



3/3

_“L}'( (Ranking) d,«‘w.g»d/Portfolio cud/ol.;l’““f“;'./?

Poftfolio Rp 4 B
A 12% 7% 1.0
Ry, =10%
B 14% 7% 1.0
R = 6%
C 16% 7% 1.0
D 14% 7% 0.6
E 12% 7% 15
-5 Comment gé};'é"ﬁl’”/ B(Beta) o ,,f=lbfs
Year Ry (%) Rm (Return on
(Return on Security X) | Market Portfolio
1 ) 11
2 7 12
3 -3 -9
4 11 13
5) 15 18
Ut S 3% Declare s Dividendsz— /< ABC Ltd
Year Rate of Dividend %
2012 12
2013 14
2014 18
2015 21
2016 24

-< Normal Price of Share is = 10 ,J/_,eéf”;l’“‘/ Value per Share

PAQAGAS

Industry Rate of Dividend = 15%
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