SEMESTER :V Inst Hour :5

MAJOR BASED ELECTIVE : 1 Credit :5

Code : ISKSMELMIS

PROBABILITY AND STATISTICS

UNIT1:

Theory of Probability : Different definitions of Probability — Sample space — Probability of
an event — Independence of events — Theorems of Probability — Conditional Probability —
Baye’s Theorem.

(Chapter 4 : Sections 4.5 —4.9)

UNIT 2 :

Random variables — Distribution functions — Discrete & Continuous random variables —
Probability mass & density functions — Joint probability distribution functions.

(Chapter 5 : Sections 5.1 —5.5.5)

UNIT3:

Expectation — Variance — Covariance — Moment generating functions — Theorems on Moment
generating functions — Moments — Various measures.

(Chapter 6: Sections 6.1 to 6.10.3 & Chapter 3 : Section 3.9)

UNIT 4:

Correlation & Regression : Properties of Correlation & Regression coefficients — Numerical
Problems for finding the correlation & regression coefficients.

(Chapter 10 : Sections 10.1 to 10.7.4)

UNIT5:

Binomial, Poisson, Normal distributions — Moment generating functions of these
distributions- additive properties of these distributions — Recurrence relations for the
moments about origin and mean for the Binomial, Poisson and Normal distributions —
Properties of normal distributions.

(Chapter 7 :Sections 7.2 to 7.2.7, 7.2.10, 7.3 to 7.3.5, 7.3.8 and Chapter 8 :Sections 8.2, 8.2.2)

Text Book :
[1]. Fundamental of Mathematical Statistics by Gupta. S.C & Kapoor, V.K. Published by
Sultan Chand & Sons, New Delhi — 2000 Edition.

Book For Reference :-
1]. Practical Statistics — Thambidurai . P — Rainbow Publishers — CBE (1991)
2]. Probability and Statistics — A. Singaravelu — A.R. Publications -2002

Question Pattern
Section A : 10 x 2 =20 Marks, 2 Questions from each Unit.
Section B : 5 x 5 =25 Marks, EITHER OR (a or b) Pattern, One question from each unit.
Section C : 3 x 10 = 30 Marks, 3 out of 5, One Question from each Unit.
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