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| Tutorial (T)

4

0

0

Practical (P) |

ME CE |SE|Viva| Total

30 40 |50 120

Course Outcomes:

Co1

Evaluate the investment environment for Indian investors for various avenues of investment.

co2

Analyse securities using appropriate theories, tools and concepts.

Cco3

Construct a portfolio by employing appropriate investment philosophy and models.

COo4

Justify the constructed portfolio by evaluating its performance on risk-return performance
measures.
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Sr. No. Module Description CO Marks Hours

Basics of Investing:

Investment alternatives
Asset allocation
1 I o Investment Management Process

Concept of risk and return and their types
Characteristic Re ession Line (CRL)

Portfolio management and diversification

Active & Passive ortfolio

Basics of stock market and its working (Stock exchanges

of India and other major economies, types of orders,
clearing and settlement, transaction cost and taxes)

e Concepts of investment

e Investment characteristics
e Speculating

¢ Gambling

L]

[ ]

1,4 12 08

Security Analysis:

¢ Fundamental Analysis:
o Economic,
o Industry and
o Com an Anal sis
2 I+ Technical analysis:
o Dow theory,
o Charts and patterns,
o Technical indicators
o Market indicators

o Efficient Market Hypothesis

L2 12 12

Portfolio Construction:

Investment Philosophies
o Concept and types

3 nr  ?® Modemn Portfolio theory (Markowitz Model) 2,3 12 10

Sharpe Index Model
Capital Asset Pricing Model (CAPM)
» Arbitrage Pricing theory
Portfolio Evaluation and Bond theories/valuation

Portfolio Evaluation:
o Concept of portfolio revision and evaluation
o Performance evaluation techniques — Sharpe / Jenson and
4 IV Tre or 1,4 14 10
¢ Bond theories / valuation:
o Bond prices / yields / types
o Bond theories
o Duration of Bonds
o Bond Management Strategies

7s )
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