	BBA 622: 
SECURITY AND INVESTMENT MANAGEMENT

	Teaching Scheme
	Examination Scheme

	Lectures: 3 hrs/Week
	Class Test -12Marks

	Tutorials: 1 hr/Week
	Teachers Assessment - 6Marks

Attendance – 12 Marks

	   Credits: 4
	End Semester Exam – 70 marks




Course Objectives: 

To enable the students with the advanced models and theories of security and Investment management necessary for understanding of risk and return framework for making sound investment decision
Course Outcomes:

CO1: understand the investment, process and decision in securities with risk and return
CO2: understand the primary and secondary market with regard to security analysis.

CO3: apply the concept of portfolio management for the better investment.

CO4: Encourage students to apply stock and option valuation models in investment management.

CO5; invest in less risk and more return securities.
Course Content - 

Unit-1 Investment
Investment Environment; Investment Process; Investment; Speculation and Gambling; Classification of Investors; Investment Avenues; Diversification and Hedging; Factors Affecting Investment Decision; Contemporary issues in Investment Management

Sources of Risk: Systematic and Unsystematic risk; Computation of Risk and Return; Valuation of Securities
Unit-2 Security Market
Primary and Secondary market; Primary market – role; functions and methods of selling securities in primary market; Allotment procedure; New financial instruments

Unit-3 Security Analysis
Fundamental Analysis: Economic Analysis, Forecasting Models, Techniques used in Industry Analysis, Factors affecting Industry Analysis, Industry Life Cycle and Industry Characteristics, Tools for Company Analysis, Technical Analysis: General Principles and Techniques of Technical Analysis, Evaluation of Technical Analysis
Unit-4 Portfolio Management
Meaning and Significance of Portfolio Management, Phases of Portfolio Management: Security Analysis, Portfolio Analysis, Portfolio Selection, Rebalancing Portfolios: Cost Benefit Analysis of Portfolio Revision, Portfolio Evaluation: Sharpe’s Measure, Treynor’s Measure, Jensen Measure and Fame Measure, Forecasting Portfolio Performance
Unit-5 Portfolio Theories
Efficient Market Hypothesis, Forms of Market Efficiency, Random Walk Theory, Markowitz Model, Arbitrage Pricing Theory, Efficient Frontier, Factor Models: Sharpe’s Single index portfolio selection method, Prospect Theory, Capital Asset Pricing Model (CAPM), Security Market Line (SML) and Capital Market Line (CML)
Unit-6 Portfolio Performance Evaluation
Measure of return; risk adjusted measures of return, market timing, evaluation criteria and procedures.
Text and Reference Books-
1. Ranganathan M. and Madhumathi R., Security Analysis and Portfolio Management, Pearson, 2012 (2/e). 

2. Kevin S., Security Analysis and Portfolio Management, PHI Learning 2015 (2/e). 

3. Chandra, P., Investment Analysis and Portfolio Management, Tata McGraw Hill, 2017 

4. Bhalla V.K., Investment Management, S. Chand, (19/e) 

5. Fischer D. E., Security Analysis and Portfolio Management, Pearson education, 1995.
