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                                                EXECUTIVE SUMMARY 

The project titled as “A study on Construction of optimal portfolio using Sharpe’s 

single index mode” respect toward BSE which was carried out at Ventura securities 

Pvt ltd. 

It was disclosing that in present study that there are so many equities, bonds, derivatives 

and mutual funds which were traded on major stock exchange. Choosing and 

constructing of optimal portfolio which is very hard task to achieve. All the investment 

decisions are taken by the investor based on stockbrokers, magazines and research 

paper etc.  

“Portfolio selection through security evaluation”, “Markowitz model”, “Sharpe’s 

model” etc. are the different techniques to overwhelm the problems mentioned the 

above. In those precise document Sharpe’s single index model become used to assemble 

top-quality portfolio. The above objective of the observe is to construct top-rated 

portfolio and to evaluation the returns in an effort to calculate the performance of the 

stocks within the portfolio. 

The focus on study is to construct portfolio from 15 companies from 3 sectors. In order 

to meet the investment aim of return, risk and beta are considered. This study gives an 

important information about construct an optimal portfolio to reduce risk.  

 


