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Part A (10x 2=20)

Answer all questions.
1.  Define Derivatives.
2.  What is Option Greeks?
3.  What is Currency Futures?
4.  What is Put option?
5. What is Hedging?

6. State the difference between Index Options and Index
Swaps.

s Highlight any two features of Interest Rate Swaps.
8. What is Credit Spread Option?
9.  What is Lookback Option?

10. What is Simulation?
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Part B

Answer all questions.

Discuss the features of Derivatives Market.

18.

Or
Discuss Black-Scholes Option Pricing Model.

Highlight the features of Commodity Futures.
Or
Explain Hedging using Index Derivatives.

Explain Interest Rate Futures.

Or

Discuss Hedging using Interest Rate Derivatives.
Highlight the features of Currency Forwards.

Or
Explain Hedging using Currency Derivatives.
Explain Pricing using Simulation.

Or

Discuss Asian Option.

Part C (3.x 10 = 30)

Answer all questions.
Elucidate the mechanics of Derivatives Market.

Or

Enumerate the various methods of Currency
Derivatives.
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(5 x 5 = 25) 17.
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Explain the various methods of Credit Derivatives.
Or

Explain the features of Commodity market.

Discuss Exotic Derivatives.

Or

Explain valuation
Securities.
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