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~ SECTION A— (10 x 2 = 20)
Answer ALL questions.
Define monotone ﬁeid.
Define discrete random variable.

Define negative binomial distribution.

Define almost sure event.

What is meant by joint distribution function?
Define dense. ' |

Let x be a ééuchy r.v. with probébi]ity density
function  f(x)=[MI1+x*)] "'~ <x<w, ~ Find
E(x*),E(x™).

State the schwarz inequality. .



9. Define conVerge in measure.

10. If x, —P—>x and y,—%2—> % then- show that

X, +y, —T>x+y.

. SECTION B — (5 x 5 = 25)

Answer ALL questions, choosing either (a) or (b). -

" 11, (a)
®

12. (a)
®
13. (a)

(b)

Show that every o —field is a monotone field.

Or o
Show that x is a r.v. iff x71(£) C <, where &

B.

Show that if A, > A, then p(4,) - P(4).

o . |
Prove that p(AU B) = p(A) + p(B) - p(AB).
Show that F =F +F;, where F, 'is
continuous and F,-is a step function.

’ Or

Let Fp be a non—de'creasing finite function

defined on D, a dense subset of R. Deﬁne a
function F(x) on R by.

F(x). — .:i:;,f>.";FD(xn)’_xn € D,x E Rn DC
. Fp(x),x eD.

" Show that F(x) is a.d.f,
| 2 S.No. 6844

~ .

is any class of subsets of R, which gonerates '

14,

15.

16.

17.
18,
19,
20.

(a) Show that if .x >0 and is mtegfable xcan be
' infinite at most on a . set of probablhty
‘measure Zzero.

Or

" (b) Show that if z is a complex r.v., then

|Ez| < Elzl
(a) Show that x, —=>>x>x, —L>x.

Or

(b) Show that if y<x and y mtegrable, then

Elimx, < limE, .

SECTION C — (3 x 10 = 30)
Answer any THREE questions. .

’ Show that any simple function x can be written in

the form x= Zxkl Ay “where x}s are d1st1nct
k=l
numerical constants and {Al, ,A,} is a partition

of Q.

'Explain about conditional probability measure.

State and prdve dordan decomposition Theorem.

- State and prove Minkowski inequality.

Show that x, ——x = Elx,|" > Elx .
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