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Learning Objectives: To derive certain values incorporated with random variables 

Course Outcome: calculate moments, cumulants, moment generating function and various 

constants of probability distributions 

 

Overview: 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

























































 

Practice Questions: 

2 Marks: 

1. Define Moment Generating Function 

2. Find r th moment x about origin 

3. Write the Characteristic function of binomial distribution 

4. 10 coins are thrown simultaneously, find out the probability of getting atleast 7 heads. 

5. Define Binomial distribution 

5 Marks: 

1. Addition Theorem for Moment Generating function 

2. State and Prove Uniqueness theorem for Moment generating function 

3. Explain the effect of change of origin and scale on moment generating function 

4. Explain Mode of a binomial distribution 

5. Additive property of negative binomial distribution 

10 Marks: 

1. State and prove Chebyshev’s Inequality 

2. Explain Recurrence relation for the probability of binomial distribution of fitting 

of a binomial distribution 
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