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NPTEL Video Course - Management - NOC:Security Analysis and Portfolio Management
Subject Co-ordinator - Prof. J. P. Singh

Co-ordinating Institute - 11T - Roorkee

Sub-Titles - Available /7 Unavailable |

Lecture 1 Overview and Introduction

Lecture 2 Introduction (Debt and Equity)

Lecture 3 Introduction (Derivatives 1)

Lecture 4 Introduction (Derivatives I1)

Lecture 5 Financial Risk

Lecture 6 Risk and Arbitrage - I

Lecture 7 Risk and Arbitrage - 11

Lecture 8 - Arbitrage Theorems, EMH, Money Markets
Lecture 9 Money Market Instruments, Bond Terminology
Lecture 10 Intrinsic Value of Bonds

Lecture 11 Yield to Maturity - 1

Lecture 12 Yield to Maturity - 11

Lecture 13 Yield to Maturity - 111

Lecture 14 Yield to Maturity - 1V

Lecture 15 Yield to Maturity - V

Lecture 16 Holding Period Yield etc.

Lecture 17 Clean and Dirty Price, Interest Rate Risk - 1
Lecture 18 Interest Rate Risk - 11

Lecture 19 Interest Rate Risk - 111

Lecture 20 Immunization

Lecture 21 Immunization Example

Lecture 22 Price Sensitivities, Key Rates
Lecture 23 Term Structure of Interest Rates
Lecture 24 Yield Spreads, Equity Valuation - 1
Lecture 25 Equity Valuation - 11

Lecture 26 Equity Valuation - 111

Lecture 27 Equity Valuation - 1V

Lecture 28 Equity Valuation - V

Lecture 29 Equity Valuation - VI
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MP3 Audio Lectures - Available / Unavailable
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Equity Valuation - VII
Equity Valuation - VII1lI
Equity Valuation - IX
Fundamental Analysis

Balance
Balance
Balance
Balance
Balance
Balance

Sheet
Sheet
Sheet
Sheet
Sheet
Sheet
Income Statement, Cash

Analysis -
Analysis -
Analysis -
Analysis -
Analysis - V

Analysis - VI

Flow Statement,

1
1
Vv

Ratio Analysis

Mean Variance Portfolio Optimization - 1
Mean Variance Portfolio Optimization 11
Mean Variance Portfolio Optimization (B
Mean Variance Portfolio Optimization v
Mean Variance Portfolio Optimization vV
Mean Variance Portfolio Optimization VI
Mean Variance Portfolio Optimization Vil
Mean Variance Portfolio Optimization \ARN

Single Index Model - 1|

Single Index Model - 11

Capital Asset Pricing Model - 1|
Capital Asset Pricing Model - 11
Capital Asset Pricing Model - 111

Arbitrage
Arbitrage
Arbitrage
Efficient
Efficient
Financial
Financial

Pricing Model - 1

Pricing Model - 11

Pricing Model - 111, Portfolio Performance Evaluation
Market Hypothesis - 1

Market Hypothesis - Il, Financial Derivatives - 1
Derivatives - 11

Derivatives - 111
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