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PART * A
(Short Answer)

Answer all questions : (6x1=g)

1. Give the p.g.f of a Bernoulli's distribution.

2. Give the mode of a Poisson distribution with mean 7-.

3. what is the variance of continuous uniform distribution over (a, b).

4. lf X - N(pL, o2). Then what is the density of y = aX + b ?

5. Name the continueus distribution which has lack of memory property.

6. Define beta distribution of first kind.

PART - B
(Short Essay)

Answer any 7 questions : (Tx2=lel
7. Find the mean and variance of a degenerate random variable.

8. Determine the binomial distribution for which mean is 4 and variance is 3.

9. lf a random variable X is uniiormly distributed with mean 1 and variance )'g .

Find P(X < 0).

10. Let X be random variable with continuous distribution function F(x). Find the
distribution of Y = F(X).
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1 1. Derive the m.g.f . of an exponential distribution with mean tt.

12. Obtain the c.d.f. of standard Cauchy distribution.

13. Give any two uses of Chebyshev's lnequaliy.

14. A random variable X has mean 5 and variance 3. Find the value of h such that

Plix-51 <hf >o.ee ?

15. Define De Moivers Laplace Central Limit Theorenr.

PART - C

(Essay)

Answer any 4 questions. (4x4=16)

16. Define negative binomial distribution. Find its mean and variance.

17. Derrve the recurrence relation for central mornent of a Poisson distribution.

18. Define Log-normal distribution. Find its mean and variance.

19. Let X has beta distribution of second kind with paramelers p and q. Find the

distribution of Y =
1+x

20. State and prove Chebyshev's inequality.

21 . An unbiased coin is tossed 100 times. Show that the probability that the number
of heads will be between 30 and 70 is greater than 0.93.

PART - D
(Long Essay)

Answer any 2 questions. (2x6=12i

22. Let X and Y are two independent Poisson variates. Find the conditional
distribution of X given X + Y.

23. Derive the m.g.f. of N(pt, o2).

24. Acontinuous random variable X has pdf f(x) = +e'''x'-', 0 < x < :c, u, |l > 0.
t-(u )

Find its m.g.f. Obtain its mean and variance from m.g.f.

25. Let lX" I be a sequence of independent and identically distributed Porsson

random variableswith mean 2. Using CLTfind P(120 < Sn < 160),
where S" = Xr + Xr+... + Xn and n =75.


