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1. Consider k urns Uy, j=1,2,... ,k each of which contain m white
balls and n black balls. A ball is drawn at random from urn U,
and is placed in urn U,. Then a ball is drawn at random from urn
U, and is placed in urn U;ete. Finally, a ball is chosen at
random from urn Uy, and is placed in urn Uy. A ball is then
drawn at random from urn U, Compute the probability that this
last ball is black. (20 43)

2. Let A, B and C are pairwise independent events, P(A)=0.:4,
P(B)=0.6, P(C)=0.3 and P(B| AN C)=0.2.Find
P(ANB*NC)=? (20 43)

3. Let X, X, be two r.v.,s with moment generating function

given by

2

1
Mm,m=[-;—<efl+f2+1)+—6-<eﬂ+ef2)] oK

(1). Calculate E(X;), Var(X;) andCov( X, X,) -

(2). Find the joint p.d.f. of (Xi, X5) (20 47)
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4 Let X and Y be r.v.’s whose joint p.d.f. f is given by f(x,y) =

&3 [ i yrt0i5 (5 Y)- Determine the costant ¢ and compute the

following probabilities:
(1).P(0.5<X<1,0<Y <3);

(2).P(X<Y+3). (20 43)

5. If the pair of r.v.'s (X, Y) has the Bivariate Normal

distribution with parameters (. 1t,.6-0 2P ), and

X - Y-
= 'u',V= 'UZ‘:, then :
o) O

U

(1) Determine the distribution of the r.v.'s U+V, U-V, and show

that these r.v.’s are independent ;

(2)Find the conditional p.d.f. of X given Y=y. (20 43)




