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PAPER -~ 481
Generating Punctions & Discrete Probability Distributions

Uit he:ﬁ*mim; functions: e B (1071
» Mo wemiing funclion =fyabout crpin end svean
» Factorial moment poncreling fnct o
» Cumulant Generating Punction (o)
» Properties and relationslip of ahove funciions
“  Provlems o1 dbove tupi
Unii-2-  Berunouili distribution ansd Blnominl Distribution: {30%:;
» Bemnouili digigbunon RDefinion. Moun Vand and Additive

property.

Binemial Disirbution. Delinidon, Uoes, Mean. Variance, MG.F.

%

about origin and mean. Factorial moments, Caa ¥l Ay Da vy and
vs. Additive propeny. iminmz form, Recurrence relation: {or (i)
raw motaents and (8 centi el momenis.

s Probloms of above topics

{30%)

[Init-3:  Poisson disicibufion and Diserete Unifors distributions:

¥ Poisson disribution: Dofinition, Uses, Moenn, Vardance, MG
about orfein and mean. Facioria! roments, GG By [ v and

f2. Additive property, Limiting form, Recurrence relation: for

(1) raw moments ana (i) cenirad nior

» Problems of chove opion,

+3

» Discrete Untform distiibugion: Delintion, Mo

5
-

& Prollens of chove wopic




Unit-4: Hypergeometrie, Geomeirie and Negative-Binomial distributions:  (30%)

Hyvperceometric _disuibution:  fxelinition,  Mean, Varance,

Limiting form
= Geonone distubution: Detiadue, Moas, Y avance, MG abow
orfgin. Factorial momenis.
* Problems of above topics.

» Negative-Binomial  distribution:  Definition, Mean, Variance,

M.GUF. about origin, Limiting form.

» Problems of above topics

References:

1. Mood, Graybill and Boes : Introduction to theory of Statistics.
2. Hogg and Craig : Introduction to mathematical Siatistics.

3. Gupia and Kapoor : Fundamentals of mathematical statistics,

4. Bhatt, B.R. (1999): Modermn probability theary; New Age International,
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PA?ER 402
Continucs i’mh‘sb;!ﬁv })isti‘ibﬁii(}lﬁ

oo e

Ikzmi i‘f{armai éxstrshu tion:

4 » Definition. Applications and importance, Mean, Variance, M.G.F.
about orizin and mean. Additive propertics, Median, Mode,
Quartile  deviation, WMuan  deviation, Relationship among
Q.DM.D. and 8., Odd and even order momernits about mean,
C.G.F., By, Bs, vy and v.. Area Property of normal Cuarve,
Recurrence relation for contral mmomenis,

®  Problems of above topics,




Unit-2:  Rectangular distribution, Eaponential distnibation: (25%
» Rectanodisr distribution: Detimtion, Mean, YVianance, 1 moment

aborr ooein, M U C Gad L Odd aod evon order monments about
I7IC 7\‘;‘* ;\u:g-
* Preablems ot above 1o
# Fooonennnd distmbutian Dobintio fean, Varance, MG,
shout oricin, C.GF
*  Problems of above topics
Unit-3: Gamma distribution, Beta distribution of First kind and Beta (30%)
distributions of Second kind:
> Gannna distributione Defmiton, Mean, Varancs, M.GF. abont
origa, (0L L Mode

*  Probigms of above topics

»  Bete distribugon of First kind: Detinion, Mean, Vanance,
raw moement and henee frst tour tow moments, Mode, Harmone
e,

*  Prohlems of above toplics
> Beta distribution of Second hind. Definition, Mean, Variance, 1

raw moment and bence fiest foor weo oments, Mode Hannont

mean
*»  Prohlems of ahove lopics.

> X amd Y are independent Gamma variates then the distribution of!

XY G A and Gy
X oY \
Refcrences:
1 Mood, Graybill and Boes . Introduction to theory of Sl

2 Hoge and Craig : Imtreduction 1o wothentics! Stalisges.




3 Gupta and Kapoor : Fundamenials of mathematical statistics,
4 Johuston and Korz (1970 Distrihutions in Statistics

5 Stuart, G. and Ord, LK (1991) Advanced theory of Statistics, Vol, 2.
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PAPER - 403
Testing of Hypothesis

T(15%)

i},z—« i %x%i:rt;iég} -
¥ Define terms: Hypothesis, Statistical hyvpothesis, Simple and
composite hypothesis, Null and alternative hypothesis, Test of a
statistical hypothesis, Tvpe 1 and Tvpe 11 errors, Power of 2 test,
Level of significance, Rejection region. Critical wvalue, Test
statistic, Two-tailed and One-tailed test, Degrees of freedom,
Concept of p value,
¥ Procedure for testing of hypothesis.
Unit-2:  Tests of significance-T (Large sample tests): (40%)
¥ Tests of significance for Large sample tests:
1. Tests of aftributes:
(i} Test of significance for single proportion, (1) Test of
significance for the difference of proportions.
2. Tests of variables:
(i) Test of significance for single mean, (ii) Test of significance
for the difference of means, (11i) Test of significance for the
difference of stundard devotions.
3 Problems of above topics.
Unit-3:  Tests of significance-1T (Small sample tests): {45%)
¥ Chi square 1est:
9 ’
4



Chisquaee variate, Assumptions of Chi saiare 1est

> Appheation
(i) To tewt the ‘poodness of 111, {55} To test the independence of
atiribules (o do w8 speciticd valie of the vanance of the
nopulation,

> Yate’s Correction.

> Problems of above topics.

» t-Test:

t~ statistic, Assumptions of { - test,

> Applications:
(1) Test for single mean, (i) Test for differcnce of means: For
independent samples and for dependent samples, (it} Test the
signifivance of an ohserved sample corrclation coefficient and
sample regression coefficient.

» Problems of above fopics.

» F-Test:
- statistic, Assumptions of b - test,

» Application: Test for equaliy of two population variances.

» Problems of above topics.

References:

1. Mood, Grayhill and Bocs : Introduction 10 theory of Statistics.
2. Hogg snd Craiy : Introduction to mathematical Statistics.

3. Gupta and Kapoor : Fundamentals of mathematical statistics.

4 Stuart, G. and Ord, LK. {1991 Advanced theory of Statistics, Vol 2
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