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Unit - I 

Continuous Uni fonn distribution - Deli111ition. Derivation 
Moment Generating function (M.G.F) Characteristic runction. 
distribution - Mean and Variance, M.0 .F. and Properties. 

Unit - II 

of mo,nents, 
Exponential 

Normal iDistribution - Definition, Properties,Derivation of mean and 
variance moments mode Median M G.F., Characteristic function. Cumulanl 

, • ' t • 

generating function and Additive property of Normal distribution. 

Unit- ID 
Beta Distribution of first kind and Beta distribution of second kind -

Definition, Derivation of mean, variance and Harmonic 1nean- properties. Gamma 
distribution - Definition, Moments, M.G.F. C.G.F. and Additive property. 

Unit - IV 
Convergence in probability - definition , Chebychev's inequality ,vith prQQf, 

weak law of large nu1nbers with proof. Convergence in distTibution - definition , 
Central limit theorem (statement only). Exact sampling distribution- Chi-Square 
disrribution - Definition, mean, variance, M.G.F., C.F., Mode and Skewness, 
Additive property, limiting fonn of Chi-Square distribution and applications. 

Uniit - V 

. . . Student's t distribution - definition, Derivation, Constants, Properties, 
hnuting form of Student's t distribution. F-distribution - definition Derivation, 
Constants. Relationship between t, F and Chi-Square distributions. ' 
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