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Section A

Answer any SIX questions (6 x 5 = 30 Marks)

1. Define and discuss discrete and continuous probability space.
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Describe order statistics. Derive the distribution function of minimum order
statistics.

Explain Bivariate Binomial distribution.

Derive the MGF of Multivariate Normal Distributions.
Write short note on: (i) Convolution (ii) Covariance.
Compute the mean of gamma distribution.

Explain about Bivariate exponential distribution.

Determine the distribution of sample mean vector of Bivariate normal distribution.
Section B

Part A
Answer any TWO questions (2 x 10 = 20 Marks)

Explain and prove Baye's theorem.
State and prove central limit theorem.
Determine the mean and variance of lognormal distribution.

Compute the covariance and correlation coefficient of the random vector (X,Y)
following Bivariate Poisson distribution.

Part B
Compulsory question (1 x 10 = 10 Marks)

Deduce the marginal and conditional distributions of the Bivariate normal
distribution.
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