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5th Semester Examination (CCzuP: NEP)

MATHEMATICS

Paper : MDSE 2-T

(Single Core Maior Elective-2)

Full Marks : 60 Trme : Tkee Hours

The figures in the margin indicate full marl<s.

Candidates are required to give their answers

in their own words as far as practicable.

I

(Probability and Statistics)

Group - A

Answer any ten questions : 2xl0:20

{D"f-" the sarnple space S of a random experiment and

give one example.

./ lt p(A) =0.4,P(B)= 0.5, P(A1B) =0.2, find

P(Au B).

3. State the addition theorem for two events A and B-

4. For a discrete random variable X with probability mass

firnction p!x), write tlre formula for E(X).

oraiVrit" the moment generating function of a random

variable x' 
p.T.o.

vr{-6l100 - 800
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. Beta of the securitY : l'4

Calculate :

(a) ExPected retum using CAMP

(b) Whether the sectrity is overvalued or undervalued

if the actual retum is 18%'
I

I

Vl.l-6/100 - 800

(12)

23. Discuss Capital Asset Pricing Model (CAPM) and

derive the SecuritY Market Line'

24. Explain Capital Market Theory and discuss the role of

risk-free assets in portfolio construction'

25. thefo[owing information is available for a security :
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