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ABSTRACT

; : o r securiti _
A portfolio consists of any combination of assels ‘rlmn’ /o - ever puts all his ¢ggs in one basker g ¥fingy
with certainty. A portfolio goes with a saying that _A wisé ”’;“' n institution in a single securi - Singe it
rarely desirable to invest the entiré funds of an md;";d!:an:g:j»iecun‘rv be viewed as a part rJ!'.?;; ”;'w Sh”"-’r:'
5 5 s ¥ . : jal that € - B U Portfol;

always consider investing in a por tfolio. It is essentt value of money and fh-e”:;m' W

: ; ely, Time
basic principles of finance form the basis for portfolio theory, namey Safery o
money.

ies, the outcome of which cannoy p,
T {,..l
n

The objectives of the study are to elicit the applicability and ut ility of the single index model in Indian ¢,
del for Sensex

construct a corner portfolio using single index mo T
portfolio thus consﬁucid in terms of ils rate of return. The explorat ‘_”'y ;' ""mi;g;i:j :;:‘:{:}r:‘?; Study. i), the
characteristics of risk and return of individual securities an optima dpo ey ::‘, £t TJ""_ researy,
conducted is an analytical study, in this paper @ study is Cf’"d“""ed fo e;:’r mine [he ."-’"‘- of portfoliy Mgy
returns constructed through Sharpe Single Index Model. Data required for 1his study was secondary datg

i e 5 L Y (‘,‘I
was collected from various secondary SOuUrces like Ca,_mm! Line Darabasz. B.SE. x'l_!fm.\rr;v of Bankiy
Investopedia, Economy Waich efc. The sampling technigue fo""ﬂ‘{*-‘?d )_for e -_”"‘b’ 18 non-probabijjg;,
e units were identified based on cerlain criteria which suited for the objec,

judgmental sampling. The sampl g IO
The sample consists of 30 companies listed in Sensex selected on the basis of the research objective.

. e,
in India, and to evaluate the performane, rr;_ o
, ) ”J‘e
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