. 5‘Probab1hty is-
(i) ameasure of event S

©(ii). 'a measure of the chances of occurrence of events
- '(iii) a measure of experunent S

L (1v) a measure oftrial . =

b) va X 'S are mdependent standard normal varlates, show that Tl e e
SR ZX 2. 1s dlstrlbuted as chr-square w1th n degree of freedom ﬂ;i_"_"}:i T A R I
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- AnswerALLquestlons N I R
ALL questlons carry EQUAL marks ‘ ¢ x”lj.=‘=j5,)-

= :Characterlstlc ﬁmchon of XlS S S e e T R T
- (E (exp(lux)) (DE (exp(lxy)) (111) E(exp(xy)) - (v) E(explux))

o 1If X andY are sa1d to be uncorrelated . ‘ L "‘ ) ) ':. -
(1) COV(x,y) >0 (n) COV(x,y) #0 (iii), COY’(X,S')',%O? :.(iY_)’ 'COV(X’Y). R

o (1) asmn - =00 (n) as m,n - 000 (111) as m,n Sad 1 (w)asm,n S g‘f""':: s

e :lIf {Xl‘(} i's a sequence of mdependent Bernoulh random varlable, then

' Sn- np/\/ﬁﬁlsconverges 1nLawto--';:---_-:--. ------ ) R SR e e
(i) - Normal variate” oo (i) Standard normal vanate IR
](ln) Bernoulh varlate T (1v) Bmomral varlate o

"Answer ALL Questlons . SR -
ALL Questlons Carry EQUAL Marks (5 X 3 = 15)

- a) | "lee an example for countable probablhty space

“OR -

by - *»Lrst out the llnear propertles of Expectatlon

B .'-al') : :Drlve the characterlstlc functlon for the r v varlable dlstnbuted as standard

f.,_‘norrnal e ':_.";_»

s b) . ":Show that charactenstlc functlon ise’ | 1f i(x) be the densrty functlon of _—
o o the dxstrlbutlon R S L R e e
. a) ; ;If X and Y are true arbltrary, shovv that E (x y) E(x) E(y)

‘OR

e IfE ‘anr_) OshowthatX,,—-)O - A R O cv

OR

| b)IfX ->xandY ~>Yshow thatX +Yn 5 x+y

L 10 a) If the -senes Za <, show that E(Xk"EXk) converges in probablhty

OR

o b) }Explaln Bernoulh Weak law of large numbers

o comt..



‘Page'Z

. Answer ALL questlons ;
ALL questlons carry EQUAL Marks

L State and prove the Holder s mequahty

“OR

3 .Outhne the concept of ﬁmte probahlllty space

, State and prove the Bochner s theorem

OR =

- ‘State and prove Levy s contmurty theorern
- Explam the mdependence classes

- State- and prove Borel a.s crlterxon

Prove that Fn(X) - F(x) x € C(F)zf Xn ->X S

"OR -

i State and prove Hellv Bray lemma

true 1f X s .is a. s bounded .
: OR.

- State and prove Lmdeberg —Levy Theorem |

777
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(5x6 =;3'0)

If Ea,f <00 then Za (X -EXn) converges a.s. Prove that converge 1s also



