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STATISTICS

( Honours)
Paper : STA-HC-6026

( Multivariate Analysis and
Non-parametric Methods )

Full Marks : 60
Time : Three hours

The figures in the margin indicate
SJull marks for the questions.

Answer the following questions as directed

- 1x7=7

(@ Write down the probability density
function of the bivariate normal
distribution.

(b) The characteristic function of the
multivariate normal distribution having

the mean vector O and variance
covariance matrix [, is |
(Fill in the blank)
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a (b) Let (X, Y) be a bivariate normal random
variable with E(X)=E(Y)=0
V(X)=V(¥)=1 and Cov(x,¥)=P- Find
el p“.’i’abiﬁty density function (pdf) of
Z=v/X.

() For a multivariate normal distribution

N[g,}:)’ if #=0 and
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| For a bivariate normal distribution
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6. Answer either (a) or (D) :

joint
(a) Prove that if X, Xz'---'XF have &.J

normal distribution, 2 necessary anc;
sufficient condition for on€ subset 0
the random variables and the S}Jbset
consisting of the remaining variables
to be independent is that each
covariance of a variable from one set
and a variable from the other set is O
(zero).

Or

(b) Derive the pdf of bivariate normal

n as a particular case of
normal distribution.
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