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ENGLISH VERSION

Instructions : Figures to the right side indicate marks.

1  What is Risk Management ? Explain its types with example.

OR

1  What are Derivatives? Explain various types of Derivatives, their

functions and misuses and criticisms.

2 (a)
(b)
2 (a)
(b)

What are the various types of Forward Contract and
Future Contracts?
Write a note on the Derivatives Market in India.
OR
What is the difference between Forwards and Futures?

What is the difference between Options and Futures?

3 What are Swaps? Explain their features and the Reasons for

using Swaps and discuss Interest Rate Swaps in detail.

3 Explain Currency Swaps, Commodity Swaps, CreditDefault Swaps,

OR

Zero Coupon Swaps and Total Return Swaps.

4  Explain the following : (Any Two)

(1) Hedging with stock options

(2) Black and Scholes model with its assumption

(3) Binomial model
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