MBFM 4005

M.B.A. DEGREE EXAMINATION,
DECEMBER 2014/ JANUARY 2015.

Fourth Semester
Finance
FINANCIAL DERIVATIVES
Time : Three hours Maximum : 100 marks
PART A — (5 x 6= 30 marks) -

Answer any FIVE questions out of the following.

1. What .are the various types of financial
derivatives?
2. Describe the advantages and disadvantages of

forward and future contract.

3. Discuss the nature of currency swaps and explain
the different types of currency swaps.

4. Write short notes on
(a) Interest Rate Swaps
(b) Black-Sholes Option Pricing.

5. Explain the theories of future prices.
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