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1. If the moment generating function of X is M (t) :Ze—e"t <In2.Find p.m.f.of X . (10%)

2. (a)Let P(AUB)=0.76, P(AuB’):O.87 and P(B')=1-P(B).Find P(A)=? (10%)

(b) Let P(B')=1- p(B),P(A) == P(B)_— and P(AmB)_— Find P(A|B)=? (10%)

3. Let (X,Y) has a bivariate normal distribution with parameters u, =3, 1, =2,0, =2,
o, =1 and p=0.6.Find the distribution of X +Y . (20%)

4. Let X bearandom variable of the mixed type having the distribution function

0, x<0,

Xo0<x<],
F(x) =12

o, 1<x<?2

1, 2<Xx

(@) Find the mean and the variance of X.
(b) Find P(¥% <X <1),P(X =1),P(X=%), and P(}5 < X <2). (20%)

5.  If the moment generating function of a random variable W is M (t) = (1-3t)"°, find the
p.d.f., mean, and variance of W . (10%)

6. Let X,,X,,...,X, bearandom sample from a uniform distribution on [0,0].
n®+3n+1
n3

n— oo, (10%)

Let 6= max{X,, X,,..., X, } . Find the limiting distribution of n(é-6) as

7. Let X,,X,,X; bearandom sample of size n=3 from the exponential distribution with

pd.f. f(x)=e*,0<x<ow.Find P(max{Xl, X, X} Sl). (10%)



