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PAFT A

(Shod - Answer)
Answer all6 q!estions

I li X s a random variabe. show thal E(X:)> [E(X)]:
2. Slale the addition theorern on €xpectalon

3. Th€ mean oi a b nom aldrstribltion ls 4. lf n = 6 find P (X > 1)

4 i x and Y are independent Po sson random var ables witlr mean 1 ,

5. F nd the nrean oi reclangulardislrbulion overlh€ nlerva Fa.al
6. Deiin-" beta dislrbulon oi lk nd

(short Essay)

AnrwFr any 6 questio.5 (6x2=12)

7. Define raw mornenls and central momenls Slale the reLal on between lhem

8. 1 X is a random var able lor which E(X) = I 0 and Var(X) = 25 Find the va ue
ol a afd b such ihal lhe.andom var ab e aX - b has rnean 0 and varance l

9 F nd lhe mean and varanc€ ol lhe d screle lniform random vadable. wlr ch
lakes values 1.2. ,n

10. n eighl lhrows ol a die, 5 or 6 are cons dercd to be success Find the expected
number ofsucc€sses and lhe sta.dard devation

11 Thelmerequredtorepanamachne s erponenlialy dislrbuled wth mean 2
hours. What is the probabilily thal lhe repa r ume exceeds 2 hours ?

12. Wiie down lhe N4GFoi gamma dislrbulon wlh one paEmelerand hencefnd
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) sampling dstribution
i) slanda.d error

14. Define F stalistic. Wile down ihe PDF oi F disldbulon.

PART C

(Essay)

Answerany 4 queslions. lax3=121
15. Two random variables X and Y have lhe joint probabiliiy density iunciion

1 (x, y) = 2 - x - y 0 < x < 1, 0 < y : 1 and 0 olhe se. Find lhe covarlanc€
behveen X and Y.

16. Eslablish lhe lack oi memory properry ol qeomeiric disrriburon.

1 7. Oblain lhe [4G F of Po sson dislribul on and hence lind iis mean and

18. Lel X,, X,,..., X. be n independenl random variables tollowing

N(+o), i= 1,2, .., n DeriveihedistibutionofIl,X.
19. li x is a random vanable lollowing bela dist.ibulion oJ ll kind, then show lhat

y= llollows bela dist bulion oi I kincl.
1+X

20. Explain the reLallonships belween x:,1and Fdlsiribution.

PAF' O

(Lons Essay)

Answer any 2 quesiions (215=10)

21. Thejoint PDFoi (X,Y)is given byJ(x,y)= 24xy ix> 0, y> 0 x+ y < 1 and =0

) E (Y X) and

i)E (xY).

22. Derive ihe Po sson dislibd on ;s a limiting case ol a binomial dislibution.

23 Explain lhe imporlant properties ol norma distribulon.

24. Derive lhe sarnpling dlsirbulion oi ih€ sarnple variance ot a random sample
tom lorralpopu'a or.


