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Section A

Answer any 6 questions. Each carry 2 marks.

1.

2

10.

13.

I[f X ~ B(ny,p) and Y ~ B(ny, p}, show that X +Y ~ B{n; ~ny, p)
The mean of Binomial distribution is 4 and variance is 3. Find p.
Write the pdf of bivariate normal distribulion.

Comment on the statement, “if marginal PDF's of X and ¥ are normal then joint
o J
p(]f of (Y B },J is bivariate norma].""

If X is normally distributed with zero mean and variance a2, define the density
function of I/ = .

Define how cauchy distribution is related to pormal distribution,

A random varable X has a uniform distribution over (—3,3). Obtain the mean of
the distribution.

State the m.g.f of gamma distribution.

Section B

Answer any 4 questions. Each carry 6 marks.

X is normally distributed and the mean of X is 12 and S.D is 4. Find the probability
of: (i) X > 20 {ii) X €20 {iii)0 < X < 12.

For a certain normal distribution, the first moment abowt 10 is 40 and the fourth
moment about 50 is 48 Find the arithmetic mean and standard deviation of the
distribution.

. Let X have a standard canchy distribution. Obtain the p.d.f for X? and identify its

distribution.
Show that Gamma(l, A) reduces to exponential distribution.

State and prove the additive property of garmma distribution.

14,

16.

Dervive the r-th raw moment of Beta distribution of second kind.
Section C

Answer any 1 questions. Each carry 14 marks.
Obtain the moments of Binomial distribution.
(a) If (XY follows bivariate normal distribution find conditional distributions
of X given Y and Y given X

{h) Show that a random vector { X, Y} follows bivariate normal distribution if and
only if every lincar combination of X and Y is a normal variate.
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