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Examination: End Semester Examination April 2024 (UG/PG Programmecs)

Programme codc:
Programme: TY.B.SC ECONOMICS

\ Class: T Y.B.SC

Semester: VI

Name of the Constituent College: S K Somaiya College

Name of the Department:
ECONOMICS

Course Code: 131U01K601

Name of the Course: Risk Management

Duration: 2 Hrs.

Maximum Marks: 60

Instructions: 1) Draw neat and clear di
suitable data if necessary

agrams with pencil whenever necessary 2) Assume

|

Question Max. CcO
No. Marks
iQ.l a. From the Following information Calculate B of security 07 COl
Year Interest on Return Market portfolio
1 11 12
2 14 10
3 18 10
4 10 15
5 8 12
6 11 14
7 18 15
8 12 20
9 20 22
10 10 15
? il
b. Return on two portfolios ,B and L, for the past 4 years are 08 0Ol
Year 1 2 3 4
PortfolioB | 13% ~ 13.50% 12.50% 14%
Portfolio L | 14.35% 11.75% 13.60% 12.90%
Beat factor of the two portfolio are 1.3 and 1.2 respectively. If the
market portfolio fetches 12% return , which are considered risk free,
5 yield 5% return and RBI’S Bonds, which are considered risk free, Yield
59% return , which of the two portfolio will an investor prefer?
Or
¢. Find out Expected Rate of Return ,Standard deviation
Situation Probability Stocks A Stocks B
Normal 0.3 15% 20%
@
Recession 0.4 20% 18% o il
Boom 0.3 12% 16%




d. A Person has taken Loan of Rs. 20000 W hich 1o be repad in OX coz |
cqual monthly mstalments. i the mierest rate s 94 par Compounded
monthly . Find EMI using reducing balance Mcthod.
(8 s 2. The Oil Company has explored three different arcas possible 07 €CO2
reserves. The results of the test were as given below
A B C [ Totl
Strikes 7 10 8 25
Dry holes 10 18 \ 9 37
Total 17 28 | 17 62
Use 5% l.o.s
b. The output of Four Stocks A.B,C.D arc given below
A B ¢ D 08 CcOo2
8 9 3 3
12 4 8 7
1 7 2 8
EX 1 5 2
Useat 5 lL.o.s
Or
c. Set up analysis of variance table for the following Two Way 07 K8
ANOVA
Varieties of Stocks
A B A
\ 6 5 5
X 7 S 4
i 4 3 3 3
S R (RN o L. 08 CO3
Also state whether variety differences are significant at 5% l.o.s
d. Find the Accumulated value after 3 years of immediate annuity Rs.
10000 p.a with interest compounded annually at 7% p.a
Q3 a. Explain assumption and Derive Cournot Model of duopoly 07 CO3
b. If the demand function is given by
P = 100 — 0.5(q1+q2) and the cost functions of the two firms are 08 co4
C1=5ql and C2 =0.5q2 respectively then find the equilibrium
quantity and price charged by the firms if (a) firm 1 is the leader (b)
firm 2 is the follower
Or
c. Explain Assumption and Derive of Stackelberg Model . LA
d. A bond is currently trading at Rs.1905 and have a face value of 08 CO 4
Rs.100 Maturity is of 5 Years and coupon rate is 10 % ( paid annually).
What should YTM of the bond?
Q4 Solve any 3 (out of 5) 15
a. Yield to Maturity CO4
b. Types of Error in hypothesis CO2
c. Risk management COl
d. Risk and Uncertainty CO3
e. Evaluation of Risk CO2
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TABLE 1

Normal Curve Areas

The entries m the body of the table correspond to
the arca shaded under the normal curve.

z

0.0
0.1
0.2
0.3
0.4
0.5
0.6
0.7
0.8
0.9
1.0
1.1

1.4
13
1.4
1.5
1.6
1.7
1.8
1.9
2.0
2.1

22
2.3
2.4
2.5
2.6
2.7
2.8
2.9
3.0
3.1

3.2
3.3
3.4
3.5
3.6
3.7
3.8
3.9

0.00
0.0000
0.0398
0.0793
0.1179
0.1554
0.1915
0.2257
0.2580
0.2881
0.3159
0.3413
0.3643
0.3849
0.4032
0.4192
0.4332
0.4452
0.4554
0.4641
0.4713
0.4772
0.4821
0.4861
0.4893
0.4918
0.4938
0.4953
0.4965
0.4974
0.4981
0.4987
0.4990
0.4993
0.4995
0.4997
0.4998
0.4998
0.4999
0.4999
0.5000

0.01
0.0040
0.0438
0.0832
0.1217
0.1591
0.1950
0.2291
0.2611
0.2910
0.3186
0.3438
0.3665
0.3869
0.4049
0.4207
0.4345
0.4463
0.4564
0.4649
0.4719
0.4778
0.4826
0.4864
0.4896
0.4920
0.4940
0.4955
0.4966
0.4975
0.4982
0.4987
0.4991
0.4993
0.4995
0.4997
0.4998
0.4998
0.4999
0.4999
0.5000

0.02
0.0080
0.0478
0.0871
0.1256
0.1628
0.1985
0.2324
0.2€42
0.2939
0.3212
0.3461
0.3686
0.3888
0.4066
0.4222
0.4357
0.4474
0.4573
0.4656
0.4726
0.4783
0.4830
0.4868
0.4898
0.4922
0.4941
0.4956
0.4967
0.4976
0.4982
0.4987
0.4991
0.4994
0.4995
0.4997
0.4998
0.4999
0.4999
0.4999
0.5000

0.03
0.0120
0.0517
0.0910
0.1293
0.1664
0.2019
0.2357
0.2673
0.2967
0.3238
0.3485
0.3708
0.3907
0.4082
0.4236
0.4370
0.4484
0.4582
0.4664
0.4732
0.4788
0.4834
0.4871
0.4901
0.4925
0.4943
0.4957
0.4968
0.4977
0.4983
0.4988
0.4991
0.4994
0.4996
0.4997
0.4998
0.4999
0.4999
0.4999
0.5000

0.04
0.0160
0.0557
0.0948
0.1331
0.1700
0.2054
0.2389
0.2703
0.2995
0.3264
0.3508
0.3729
0.3925
0.4099
0.4251
0.4382
0.4495
0.4591
0.4671
0.4738
0.4793
0.4838
0.4875
0.4904
0.4927
0.4945
0.4959
0.4969
0.4977
0.4984
0.4988
0.4992
0.4994
0.4996
0.4997
0.4998
0.4999
0.4599
0.4999
0.5000

II

0.05
0.0199
0.0596
0.0987
0.1368
0.1736
0.2088
0.2422
0.2734
0.3023
0.3289
0.3631
0.3749
0.3944
0.4115
0.4265
0.4394
0.4505
0.4599
0.4678
0.4744
0.4798
0.4842
0.4878
0.4906
0.4929
0.4946
0.4960
0.4970
0.4978
0.4984
0.4989
0.4992
0.4994
0.4996
0.4997
0.4998
0.4999
0.4999
0.4999
0.5000

0.06
0.0239
0.0636
0.1026
0.1406
0.1772
0.2123
0.2454
0.2764
0.3051
0.3315
0.3554
0.3770
0.3962
0.4131
0.4279
0.4406
0.4515
0.4608
0.4686
0.4750
0.4803
0.4846
0.4881
0.4909
0.4931
0.4948
0.4961
0.4971
0.4979
0.4985
0.4989
0.4992
0.4994
0.4996
0.4997
0.4998
0.4999
0.4999
0.4999
0.5000

0.07
0.0279
0.0675
0.1064
0.1443
0.1808
0.2157
0.2486
0.2794
0.3078
0.3340
0.3577
0.3790
0.3980
0.4147
0.4292
0.4418
0.4525
0.4616
0.4693
0.4756
0.4808
0.4850
0.4884
0.4911
0.4932
0.4949
0.4962
0.4972
0.4979
0.4985
0.4989
0.4992
0.4995
0.4996
0.4997
0.4998
0.4999
0.4999
0.4999
0.5000

0.08
0.0319
0.0714
0.1103
0.1480
0.1844
0.2190
0.2517
0.2823
0.3106
0.3365
0.3599
0.3810
0.3997
0.4162
0.4306
0.4429
0.4535
0.4625
0.4699
0.4761
0.4812
0.4854
0.4887
0.4913
0.4934
0.4951
0.4963
0.4973
0.4980
0.4986
0.4990
0.4993
0.4995
0.4996
0.4997
0.4998
0.4999
0.4999
0.4999
0.5000

0.09
0.0359
0.0753
0.1141
0.1517
0.1879
0.2224
0.2549
0.2852
0.3133
0.3389
0.3621
0.3830
0.4015
0.4177
0.4319
0.4441
0.4545
0.4€33
0.4706
0.4767
0.4817
0.4857
0.4890
0.4916
0.4936
0.4952
0.4964
0.4974
0.4981
0.4986
0.4990
0.4993
0.4995
0.4997
0.4998
0.4998
0.4999
0.4999
0.4999
0.5000
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STATISTICAL TABLES

TasLe A.2

t Distribution: Critical Values of t

Stentficance level

Degrees of Two-tailed test: 10% 5% 2% 1% 0.2% 0.1%
freedom One-tailed test: 5% 2.5% Yo 0.5% = 0.1% 0.05%
1 6.314 12.706 31.821 63.657 318.309 636.619
2 2.920 4303 6.965 9.925 22.327 31.599

3 2.353 3.182 4.541 5.841 10.215 12.924
4 2.132 2.776 3.747 4.604 173 8.610
S 2.015 2:571 3.365 4.032 5.893 6.869

6 1.943 2.447 3.143 3.707 5.208 5.959
7 1.894 2.365 2.998 3.499 4.785 5.408

8 1.860 2.306 2.896 3.355 4.501 5.041

9 1.833 2.262 2.821 3.250 4.297 4.781
10 1.812 2:22% 2.764 3.169 4.144 4.587
11 1.796 2.201 2.718 3.106 4.025 4.437
12 1.782 2179 2.681 3.055 3.930 4318
13 1.771 2.160 2.650 3.012 3.852 4221
14 1.761 2.145 2.624 2977 3.787 4.140
15 1753 2.131 2.602 2.947 3.733 4.073
16 1.746 2.120 2.583 2921 3.686 4.015
17 1.740 2110 2.567 2.898 3.646 3.965
18 1.734 2.101 2.552 2.878 3.610 3.922
19 1.729 2.093 2.539 2.861 3.579 3.883
20 1.725 2.086 2.528 2.845 3:552 3.850
21 1.721 2.080 2518 2.831 3.527 3.819
22 1.717 2.074 2.508 2.819 3.505 3.192
23 1.714 2.069 2.500 2.807 3.485 3.768
24 1.711 2.064 2.492 2.797 3.467 3.745
25 1.708 2.060 2.485 2.787 3.450 3.725
26 1.706 2.056 2.479 2.779 3435 3.707
27 1.703 2.052 2473 2.771 3421 3.650
28 1.701 2.048 2467 2.763 3.408 3.674
29 1.699 2.045 2.462 2756 3.396 3.659
30 1.697 2.042 2457 2.750 3.385 3.646
32 1.694 2.037 2.449 2.738 3.365 3.622
34 1.691 2.032 2.441 2.728 3.348 3.601
36 1.688 2.028 2434 2.719 3.333 3.582
38 1.686 2.024 2.429 212 3.319 3.566
40 1.684 2.021 2423 2.704 3.307 3.551
42 1.682 2.018 2418 2.698 3.296 3.538
eSS 1.680 2.015 2414 2.692 3.286 3.526
46 1.679 2.013 2410 2.687 3.277 3.515
48 1.677 2011 2.497 2.682 3.269 3.505
50 1.676 2.009 2.403 2.678 3.261 3.496
60 1.671 2.000 2.390 2.660 3.232 3.460
70 1.667 1.994 2.381 2.648 3211 3.435
80 1.664 1.990 2374 2.639 3.195 3416
90 1.662 1.987 2.368 2.632 3.183 3.402
100 1.660 1.984 2.364 2.626 3.174 3.390
120 1.658 1.980 2.358 2.617 3.160 3373
159 1.655 1.976 2351 2.609 3.145 3.357
200 1.653 1.972 2.345 2.601 3:131 3.340
300 1.650 1.968 2.339 2592 3.118 3.323
400 1.649 1.966 2.336 2.588 3111 3.315
500 1.648 1.965. 2.334 2.586 3.107 3.310
6Ge 1.647 1.964 2333 2.584 3.104 3.307

o 1.645 1.960 2326 2.576 3.090 3.291
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TasLe A3

F Distribution: Critical Values of F (5% significance level)
" | 2 3 4 S 6 7 8 9 10 12 14 16 18 20

1 16145 199.50 215.71 224.58 230.16 233.99 236.77 238.88 240.54 241 .88 243.91 245.36 2406.46 247.32 248.01
2 1851 19.00 19.16 19.25 1930 19.33 1935 1937 1938 1940 1941 1942 1943 1944 1945
3 1013 955 928 9.2 9.01 894 889 885 88l 879 874 871 869 B.67 8.66
4 771 694 659 639 626 616 6.09 604 600 596 591 587 584 582 580
5 661 579 541 519 505 495 488 482 477 474 468 464 460 458 456

6 599 514 476 453 439 428 421 415 410 406 400 396 392 390 387
7 559 474 435 412 397 387 379 373 368 364 357 353 349 347 344
8§ 532 446 407 384 369 358 350 344 339 335 328 324 320 3.17 3.15
9 512 426 386 363 348 337 329 323 318 3.14 307 303 299 296 294
10 496 410 371 348 333 322 314 3.07 3.02 298 291 286 283 280 277

11 484 398 359 336 320 3.09 301 295 290 285 279 274 270 2.67 2.65
12. 435 389 349 326 311 300 291 285 280 275 269 264 260 257 254
13 467 381 341 318 3.03 292 283 277 271 267 200 255 251 248 240
14 460 374 334 311 296 285 276 270 265 260 253 248 244 241 239
1§ 454 3.68 329 306 290 279 271 264 259 254 248 242 238 235 233

‘ 16 449 363 324 301 285 274 266 259 254 249 242 237 233 230 228
17 445 359 320 296 281 270 261 255 249 245 238 233 229 226 223
18 441 355 3.6 293 297 266 258 251 246 241 234 229 225 222 219
19 438 352 3103 290 ‘274 263 254 248 242 238 231 226 221 218 2.16
20 435 349 3]0 287 271 2.60 251 245 239 235 228 222 218 215 2.2

21 432 347 3.07 284 268 257 249 -242 237 232 225 220 216 ‘212 210
22 430 344 305 2.8 266 255 246 240 234 230 223 217 213 210 207
23 428 342 3.03 280 264 253 244 237 232 227 220 215 211 208  2.05
24 426 340 3.01 278 262 251 242 236 230 225 2.18 213 209 205 2.03
25 424 339 299 276 260 249 240 234 228 224 216 211 207 204 2.01

26 422 337 298 274 259 247 239 232 227 222 215 209 205 202 199
27 421 335.-296 273 257 246 237 231 225 220 213 208 204 200--1.97
28 420 334 295 271 256 245 236 229 224 219 212 206 202 199 1.96
29 4,18 333- 293 270 255 243 235 228 222 218 210 205 201 197 194
30 4.7 332 %292 269 2.53 242 233 227 221 216 209 204 199 196 193

35 412 327 287 264 249 237 229 222 216 211 204 199 194 191 1.88
40 408 323 284 261 245 234 225 218 212 208 200 195 190 1.87 1.84
S0 4.03 318 279 256 240 229 220 213 207 203 195 189 185 181 1.78
60 400 315 276 253 237 225 217 210 204 199 192 186 182 178 1.75
‘ 70 398 343 274 250 235 223 214 207 202 197 189 184 1799 175 172

80 396 311 272 249 233 221 213 206 200 195 188 18z 1i.77 1.73 1.70
90 395 310 271 247 232 - 220 211 204 199 194 ..1.86 .180 176 172 1:69
100 394 3.09 270 246 231 219 210 203 197 193 185 179 175 171 1.68
120 392 307 268 245 229 218 209 202 196 191 183 178 173 169 1.66
150 390 306 266 243 227 216 207 200 194 189 182 176 171 167 1.64

200 389 3.04 265 242 226 214 206 198 193 1.8 1.80 174 169 1.66 1.62
250 3.88 303 264 241 225 213 205 198 192 187 179 173 168 165 1.61
300 387 3.03 263 240 224 213 204 197 191 186 178 172 168 164 1.6l
400 386 3.02 263 239 224 212 203 196 190 185 178 172 167 163 1.60
500 386 301 262 239 223 212 203 196 190 185 177 171 166 162 1.59

600 386 3.01 262 239 223 211 202 195 19 185 177 171 166 1.62 1.59
750 385 3.01 262 238 223 211 202 195 189 184 177 170 166 1.62 1.58
1000 385 300 261 238 222 21i 202 195 189 18 176 170 165 1.61 1.58

(&8}
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TasLe A4

,1; (Chi-Squared) Distribution: Critical Values of,f

Significance level

Degrees of 5% 1% 0.1%
freedom
1 3.841 6.635 10.828
2 5:991 9.210 13.816
3 7.815 11.345 16.266
4 9.488 13.277 18.467
5 11.070 15.086 20.515
6 12.592 16.812 22.458
7 14.067 18.475 24.322
8 15.507 20.090 26.124
9 16.919 21.666 27.877
10 18.307 23.209 29.588
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Examination: End Semester Examination (UG Programmes)

Programme code:30
Programme: BSC Economics

Class: TY Semester: VI

Name of the Constituent College: S K Somaiya College

Name of the Department: Economics

Course Gode: 131U01C601

Name of the Course: International Finance

Duration : 2 Hrs. Maximum Marks : 60

Instructions: 1)Draw neat diagrams 2)Assume suitable data if necessary

Question Max. Co
No. Marks | Attainment
Q.1 Explain the Following
‘A Write in detail meaning and importance of international finance. | 08 01
B Discuss in detail negative impact of globalization. 07 01
OR
= Elaborate on important elements of international equity market. | 08 01
D Give detailed explanation on European Monetary System. 07 02
Q.2 Explain the Following
A Explain Bretton woods system and its features. 07 02
B List down the features and advantages of flexible exchange rate | 08 02
system.
OR
) Recall meaning of FERA and write down its features. 07 03
q) Discuss factors responsible for the growth of euro currency | 08 03
market.
Q.3 Explain the Following
A Write in detail futures trading process. 08 03
B Elaborate on Asian Development Bank. 07 04
OR
G Discuss the organizational structure of international bank of | 08 04
settlement.
D Summarize monetary functions of European Central Bank. 07 04
Q.4 Explain the Following (any three) 15
A Balancc of trade. 01
B Indian depository receipts. 01
L Functions of forex market. 02
D Types of euro bond. 03
E Special Drawing Rights. 04
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Examination: End Semester Examination (UG Programme)

Programme code:
lass: TY
Programme: TYBSC Hons. (Economics) S

Semester: VI

Name of the Constituent College: S K Somaiya College

Name of the Department: Economics

Course Code: 131U01C602 | Name of the Course: Indian Mutual Fund Industry j
 Duration : 2 Hr. ['Maximum Marks : 60 ey bl el
| Instructions: 1)Draw neat diagrams 2)Assume suitable data if necessary3) i
Question ] Max co 11
No. Marks i
Ql Answer the following: !
A)What are the roles and responsibilities of Trustee and Asset | 7 | }
Management Company in a mutual fund ' |
B)Write in detail the legal structure and key regulatory guidelines while | & i 1 1
investing in mutual funds in India \
OR |
C)Highlight the legal and regulatory environment of fund mergers and | 7 | 1
scheme takeovers ?
| | D)Explain the role of SEBI as a regulatory agency in mutual funds in India | R il
Q2 . Answer the following: |
A)What are the key functions of SRO? {7 L
B)Write in detail about debt mutuai funds in India | 8 L 4
OR |
C)Write in detail about derivatives market in India 7 | 2
i D)What are the clements of an investment policy? Faps 8 Lk
Q3 | Answer the following: % |
; A)What are the common restrictions on investment in mutual funds? 7 3 !
i B)What are the factors regarding performance evaluation of mutual funds? | 8 4
l OR ’: 1
i C)What are the key steps and considerations for tracking mutual funds | 7 ( 4 ‘
1 performance? 3 |
t ' D)What is the role of an intermediary as a financial planner in mutual | 8 4
-  funds? . SR o T MR T i i
Q4 Answer the following conceptual questions: (Any 3) 15 ‘, 4
= A)Trusteeship issues in context of mutual funds l 1
B)Investor’s rights and obligations 2 |
C)Intersection of equity markets and mutual funds \ 3 i
D)Intersection of derivatives markets and mutual funds 3
E)Role of mutual funds in India t | i
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Semester (November 2023 - March 2024)

Examination: Semester Examination March 2024 (UG Programmes)

=

Programme code:
Programme: BSc Economics

Class: TY Semester: VI

Name of the Constituent College: S K Somaiya College

Name of the Department: Economics

Course C

ode: 131U01C604 Name of the Course: Corporate Social Responsibility

Duration :

2 Hrs. Maximum Marks : 60

! . . . . g
| Instructions: 1)Draw neat diagrams 2)Assume suitable data if necessary

Question Max. | CO
No. Mark | Mappi
S ng
Q.1 Answer the Following
.) Explain in brief: The history and evolution of CSR. g 1
b) Describe the potential benefits of implementing of CSR by a company. 8 1
OR
¢) Discuss about the theoretical development of CSR. 4 1
d) Discuss the Case Study on State Bank of India (SBI) CSR activity. 8 2
Q2 | Answer the Following
L a) ‘Discuss the CSR Initiative by ONGC as a casc study. 7 2
b | Highlight the role of NGO's in CSR. 8 2
OR
¢) Explain the UN Guiding Principles on Business and Human Rights. fi 3
d) Highlight the 7 Principles of ISO-26000. 8 3
Q.3 Answer the Following
a) Explain Patagonia’s Sustainability CSR Initiative. 8 3
b) Discuss the CSR expenditure and activities as per the Companies Act 2013. 7 4
- OR
&l Explain the process of Planning and Strategizing by a company in CSR., y' 4
d) State “operationalizing the institutional mechanism® as a step for 8 4
Jmplementing CSR.
Q4 Answer the Following (ANY 3) (5 marks each)
15
| Triple Bottom line Theory. 1
2 External Stakeholders 2
3 OECD Guidelines for multinational enterprises. 2
4 Importance of CSR 1
5 BP Amoco and Shareholder Activism 3




