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1.Underlying Asset. ) Lo”t Size o R o 1%
2 Financial risk e Subs1d1aryiof NSE o~ U, & o
3.Contract Size. oi)“Standardrzed Contract o | »w\
4.0Option Writer. > A secunty on whrch a derlvative is baséﬁ a0
5.Asset Backed securities . =+ ) Operating Leverage S f o A7
6.VAR. < DCashor delivery e il 30
7.NSCL. st 52 g)awarked-mnarket (MTM) W A 0
8.Types of settlement SoF h) Short pokmon \;('”‘” % o o
9.Future Contract o A - 1) type oﬁjContmgent 11ab111ty o »;f“ &
10Settlement of Forward Contact \ 1) metﬁod of meastinng portfollo rlsk ¢
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Q.1.b). State whether the followmg statemeﬁts are Truemr False: ,Q\ny ) ::, ,_;3 ﬁ7)
1.Forwards are over the countér mstmment ) g & N oA
2.Expiration day is the last tr trading day-¢ of the contj&'ct ‘ -x;vv\) 5 {&”‘“ o ”;;:""
3. The strike price is specaﬂ’ed in the@phon contact an oes ehange»QVer time. o &
4.A'buy stoporder is entered at a Stop price above»ﬁte utrent market price. ri”'%" St

5.Monte Catlo simulation does not allow to- otrereome ﬁ?fe pré’blem? of hrmtcd ‘actual obéervanons
*6.Standard Portfolio; Analysis of Risk is aqnethod fof; ineasurmgportfoho n{ﬁk o

7. Order driven traZhng mechanism are oﬁen suppotted by an ‘order book:.- iy o

8.Futures contracts are traded on orgafnzed ﬁ1turé*éxchange‘s g8 2

9. A'call option'gives the-option holder right to sell the un?ierlylng asset at exer01se or strike price.
10. Time value is maxlmum when the optlom ITM s ¥
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Q.2. a) DISCUSS the: role of hedgers and §peculator&fm the denVatlves market (08)
b) Explam dlfferent types of denvahves \:‘ & D (07)
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Q. 2. c) Explaln features and spemﬁ\catlons oﬁ Stock Index‘ Futures 2 (08)
d) Discuss the recent devetopment mglobal den?étlves markets 07)

Q.3. a) Explam the followmg termlnologles
el 1) Imﬁal Margin o
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b) Ani mve§tor took tt% posxthn’k in ﬁxture;whxch are as follow . o
(1) Sold! future conftact of Indian bank wﬁ{ a Iot size of 1,000 shay | :
closed at Rupees 401, A7 ‘««;
(2) Sold future'*contract of%BI bankii?nth a lo

S “closed at’Rs T A 5:&
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g;s.a) Explain the following ter%s,
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X7 i) Paper Trading . £
> ~ lii)Real -Time Monitoring . i
S iv)Atwg_he"MoneXprtion. &
== b) Explain types Of Risks. .-
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Q.3.c) MrM has a long position in a two

Industries Ltd. with a lot size of
Show the pay-off with a diagram
(i) Rs.2,200. (ii) Rs,2,420 (€809)
d) Distinguish between Equities

Q.4.2) Mr.Aashu buys a call option on:@féck of
exercise price of Rs.75. Calc
expiry of Rs.71 to Rs.80.

b) Today,on 18th Novemtg\ 1 22
contemplating buyingﬁ option b{ﬁ)’iﬁng ogggsth December,202

calculate Intrinsic Value, Time Value an@?fbneynesgbf the fol,

o5
LR

s A L5 :3" 233
month Noyember futures contract of Birla -

s

Ly <X fx
gy B § o e
) Pl &Y e
sy ey
A N % 3
o Apon, Wt
& O "
oy e sy
KX 5 AN
504 P ety %4
e h

by

Ve
o 20N

e

A% e

My

#

3,000 shares trading af Rs.2,420. '
oo O e
for the,,f&lowmg_ range of s
Rs.2,620. &
and Futures. <
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i@a Ltd. by;;\;&ﬁj}ing opytjc;h premiy&;\éf Rs.2 ‘Pavmg 5
ulate intrinsic value and profit/, loss of Mr.Aashu for spot price at
Mo #:ﬂ‘*” o oina. R o

€1,2022,Bonanza India;is trading at Rs.3,309M1ss Ayesha is -
1.From the data given \hélxbw,
lpwxjﬁ ing 091:;'5}'15.
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Q4.6)°A share Of TXN is tiading at RS:1800. T
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ts eXpect that there will 6o cither a25%
ture periods; The Exercise price of a call option is Rs
eis 8%, Find the price bf this option using Multi Period Binomial
N A mf\(v N ¢ “}M &G

(08)
(07)

(08)

(07)

(15)

by



