	
	
	



Group Members
Maitreyi Pawar 54
Davneeka Ranawat 57
Ibhaan Swamy 75

The group chose to work with the high price values of the share price for all the provided tasks. 
Based on the given data and calculations, the following findings were obtained-

Single Asset Portfolio

Investor A - HDFC
[bookmark: _GoBack]Expected share price: 1524.57
Expected returns: 0.00039
Standard Deviation: 72.17
[bookmark: _Int_EVeGBx7m]Sharpe Ratio: -3.55

Investor B - ONGC
Expected share price: 121.901
Expected returns: 0.00149
Standard Deviation: 20.065
[bookmark: _Int_mBNMQuVk]Sharpe ratio: -2.12

Investor C - SpiceJet
[bookmark: _Int_69gFa1Ub]Expected share price: 79.406
[bookmark: _Int_5bcZBK38][bookmark: _Int_iP4h18Ii]Expected returns:  -0.17%
Standard Deviation: 9.18
[bookmark: _Int_FGTy7niE]Sharpe ratio: -77.066

The conclusions that can be drawn from the aforementioned data are as follows- 
1. Investor A experiences maximum return due to the highest expected share price and expected return as compared to Investor B and C. Moreover, the volatility of the share price of HDFC is the least. 
2. Investor C experiences the least returns owing to a negative expected return and the least expected share price. Additionally, the 
3. Investor B experiences gains in between Investor A and C’s experience, where on one side, the returns are better than C and the volatility is less than A. 

Two Asset Portfolio

Portfolio D (HDFC and ONGC):
Expected Returns: 0.0018
Variance: 0.00085

Portfolio E (ONGC and SpiceJet):
Expected Returns: -0.00022
Variance: 0.0014

Portfolio F (HDFC and SpiceJet):
Expected returns: -0.0013
Variance: 0.00101

The conclusions that can be drawn from the aforementioned data are as follows- 
1. It can be observed that portfolio D has the minimum variance out of the other portfolios. The expected return, as compared with other portfolios, is also the highest. 
2. Portfolio F has the lowest expected returns in comparison to Portfolio D and E and has the highest variance. 
3. Portfolio E has lesser expected returns on comparing with the portfolio D. However, the variance is almost the same as that of portfolio F. 

As compared to a single asset portfolio, it can be generally as well as based on the above calculations, be observed that the expected returns may be moderate in a diversified portfolio. However, the risk involved in such a diversified portfolio, in our case, portfolio D, E and F is considerably low. 

This can be associated with the law of diversification that states that a mix of low and high yield investments in a portfolio with varying level of risk is a safer and more beneficial strategy of investment. 

As in the case of the given portfolios, it can be stated that investor D obtained better results by diversifying the risks and returns of investment by investing in HDFC and ONGC. 


Delegation of Work

Maitreyi
· Task 2: ONGC Single Asset Portfolio (5 marks)
· Task 4: Sharpe Ratio Analysis (5 marks)
· Task 5 Part 2 (7.5 marks)

Davneeka 
· Task 3: SpiceJet Single Asset Portfolio (5 marks)
· Task 6: Drawing conclusions based on the obtained results (15 marks)

Ibhaan
· Task 1: HDFC Single Asset Portfolio (5 marks)
· Task 5 Part 1 (7.5 marks)

The group members showed their support for other group members when they were occupied. The team divided the tasks based on the proportion of marks these tasks held, so as to work together based on equivalent level of marks. At times, when required, the team members switched tasks to ease the work for their fellow team members. 



	
	
	



