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Section B

Answer any SIX questions (6 x 5 = 30 Marks)
Show that K;=2 for gamma distribution(\, ).
If X~N(u, 0?) obtain the PDF of U=1[2=£]"
Compute MGF of Exponential distribution (¢) and Find its variance.
Derive the rth moment about origin for Laplace distribution(c, /3).
Compute variance of standard Weibull distribution(«).
Compute Mode and Skewness of x? distribution.
Show that relation between t and F distributions.

Derive cumulative distribution function of a single order statistic.

Section C
Answer any THREE questions (3 x 10 = 30 Marks)

If X and Y are independent gamma variates with parameters o and 3 respectively.
Show that the variates U=X-+Y, Z:XLW are independent and that U is Gamma
(a+p) variate and Z is a 5 («a, ) variate.

Evaluate 51=0 & [,=4.2 when X~ Logistic(\)
Derive the PDF of y2distribution.
Derive the PDF of Student's t- distribution.

Derive the joint PDF of two order statistics.



