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Objectives Having studied this paper, a student will be able to: 

a. Grip the idea about the concept of investments. 
b. Analyze the meaning and concept of Security Analysis  
c. Understand the meaning of Asset Pricing and its various methods. 
d.  Grip the idea about portfolio and its management. 

  

Unit 0: Baseline Analysis: Introduction of basic concepts, objectives, and goal setting. 
 
Unit I: Investments: Meaning, Scope and Process of Investment: Investment Alternatives; Risk 
 in Investment – Systematic and Unsystematic Risk; Fundamentals of Risk and Return. 

Unit II: Security Analysis: Fundamental Analysis: Economic Analysis, Industry Analysis and 
 Company Analysis; Technical Analysis: Introduction, Market Cycle Model and Basic 
 Trend Identification, Different types of Charting, Support and Resistance, Price patterns, 
 Moving averages, Bollinger Bands, Momentum Analysis 

Unit III: Asset Pricing: Introduction, Capital Asset Pricing Model (CAPM); Arbitrage Pricing 
 Theory (APT); Sharpe Index Model. 

Unit IV: Portfolio Theory: Introduction, Efficient Market Theory; Weak, Semi Strong, and 
 Strong Form, Random Walk Theory, Markowitz Model of Risk- Return Optimization (in 
 brief). 

Unit V: Portfolio Management: Formulation, Monitoring and Evaluation; Equity Style 
 Management-Principles and Management of Hedge Funds; Performance Index. 

Unit 100: Advanced Skills: Revision of concepts, journal/magazine reviews, and 
 assignments/projects.  
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