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Start each guestion on tresh page.

Provees (o the rehtindicate maximum marks.
NAY FIVE from the Tollowing: (OSx04-20 Narrks)
short note on Swaps. : :

January 2022, Mr. X purchases five futures on State Bank of India (SBI) at Rs. 100/- cach. The ot
CSBE s Rse 10,0000 Caleulate the amount of profitloss to the investor under the two different

~wheretn the market price: ' ‘

i. Increases 1o Rs. 110/-

. Decreases 1o Rs. 90/-

< UM Group Tne. is the world's largest financial derivatives exchange. Llaborate.

chbight the role of Depository Participants in derivatives markets.
short note on Quantity Freeze.

ad risk management system is integral to en etficient clearing and settlement system. Explain,

soer ANY ONE from the following: (OIxT0=10 Marks)
were existvariety of derivative instruments for the purpose of trading. clearance. and settlement. Explam
OR
v the physical settlement, warehousing. and quality of underlving assets are the key aspects that
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commodity derivatives and the financial derivatives. Elaborate.

sisvwer ANY ONE from the following: (UIx10=10 Marks)

. he moneyness of an option has a three-fold classification and it is one of the pivotal terminologies in
stion contracts. Elaborate, ' o
OR
. Cplain the payoff profile for writer of a put option and buyer of a put option with the help of a neat
and an example.

cr ANY ONE from the following: (01x10=10 Marks)
\ Aulti €

1€ Commodity Exchange (MCX) and the National Commodity and Derivatives Exchanee of Indi
sl meethe teo prime commodity exchanges in India. Explain.
OR

tory transitions and technological distuptions have been phenomenal in the derivative markets.
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iswer ANY ONE from the following: (01x10=10 Marhs)

he BSE Online Trading (BOL'T) of the Bombay Stock Exchange (BSE) and the National Exchange for
ed Trading (NEAT) of the National Stock Zxchange (NSE) are the core futures trading svstems in
DI

OR
oorate oncthie settiement methods of the equity futures and options in India by highlighting the key
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