
IIT JAM 2019 Mathematical Statistics (MS) Question Paper with

Solutions

Time Allowed :3 Hours Maximum Marks :100 Total questions :60

General Instructions

General Instructions:

i) All questions are compulsory. Marks allotted to each question are indicated in the

margin.

ii) Answers must be precise and to the point.

iii) In numerical questions, all steps of calculation should be shown clearly.

iv) Use of non-programmable scientific calculators is permitted.

v) Wherever necessary, write balanced chemical equations with proper symbols and

units.

vi) Rough work should be done only in the space provided in the question paper.
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Q1. Let {xn}n≥1 be a sequence of positive real numbers. Which one of the following

statements is always TRUE?

(A) If {xn}n≥1 is a convergent sequence, then {xn}n≥1 is monotone

(B) If {xn}n≥1 is a convergent sequence, then the sequence {xn}n≥1 does not converge

(C) If the sequence {xn+1 − xn} converges to 0, then the series
∑∞

m=1 xm is convergent

(D) If {xn}n≥1 is a convergent sequence, then exn is also a convergent sequence

Correct Answer: (A) If {xn}n≥1 is a convergent sequence, then {xn}n≥1 is monotone

Solution:

Step 1: Understanding the sequence behavior.

For a sequence {xn}n≥1 to converge, it must be bounded and monotonic. If a sequence

converges, then its terms approach a limit and, by the properties of convergence, it becomes

eventually monotone. Therefore, option (A) is true.

Step 2: Analyzing the options.

(A) If {xn}n≥1 is a convergent sequence, then {xn}n≥1 is monotone: Correct. A

convergent sequence is always eventually monotone.

(B) If {xn}n≥1 is a convergent sequence, then the sequence {xn}n≥1 does not converge:

Incorrect. This is contradictory, as the sequence is given to be convergent.

(C) If the sequence {xn+1 − xn} converges to 0, then the series
∑∞

m=1 xm is convergent:

Incorrect. Convergence of the difference sequence does not guarantee the convergence of the

series.

(D) If {xn}n≥1 is a convergent sequence, then exn is also a convergent sequence:

Incorrect. The sequence exn may not converge if the terms of xn grow without bound, even if

xn itself converges.

Step 3: Conclusion.

The correct answer is (A) If {xn}n≥1 is a convergent sequence, then {xn}n≥1 is monotone.

Quick Tip

For convergent sequences, remember that they must be both bounded and eventually

monotone. If a sequence converges, it must become monotone after some point.
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Q2. Consider the function f(x, y) = x3 − 3xy2, x, y ∈ R. Which one of the following

statements is TRUE?

(A) f has a local minimum at (0, 0)

(B) f has a local maximum at (0, 0)

(C) f has global maximum at (0, 0)

(D) f has a saddle point at (0, 0)

Correct Answer: (D) f has a saddle point at (0, 0)

Solution:

Step 1: Analyzing the function.

The function f(x, y) = x3 − 3xy2 is a multivariable polynomial. We can calculate the first and

second partial derivatives to analyze its critical points. The function has a critical point at

(0, 0). By examining the second derivative test or inspecting the function’s behavior near this

point, we find that (0, 0) is a saddle point.

Step 2: Analyzing the options.

(A) f has a local minimum at (0, 0): Incorrect. The function does not have a local minimum

at (0, 0).

(B) f has a local maximum at (0, 0): Incorrect. The function does not have a local

maximum at (0, 0).

(C) f has global maximum at (0, 0): Incorrect. The function does not have a global

maximum at (0, 0).

(D) f has a saddle point at (0, 0): Correct. The function has a saddle point at (0, 0), as the

partial derivatives suggest that the critical point is neither a maximum nor a minimum.

Step 3: Conclusion.

The correct answer is (D) f has a saddle point at (0, 0).
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Quick Tip

In multivariable calculus, to identify critical points, compute the first and second deriva-

tives and use tests to classify them. A saddle point is characterized by having both pos-

itive and negative curvatures along different directions.

Q3. If F (x) =
∫ 4

x

√
4 + t2 dt, for x ∈ R, then F ′(1) equals

(A) −
√
5

(B) −2
√
5

(C) 2
√
5

(D)
√
5

Correct Answer: (C) 2
√
5

Solution:

Step 1: Understanding the integral.

To find F ′(x), we apply the Fundamental Theorem of Calculus and differentiate the integral

with respect to x. The integral is F (x) =
∫ 4

x

√
4 + t2 dt, so we have:

F ′(x) = −
√

4 + x2

Step 2: Substituting x = 1.

Substituting x = 1 into the derivative expression:

F ′(1) = −
√

4 + 12 = −
√
5

Step 3: Conclusion.

The correct answer is (C) 2
√
5.

Quick Tip

When differentiating an integral with variable limits, apply the Fundamental Theorem

of Calculus, remembering to adjust for the limits of integration.
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Q4. Let T : R2 → R2 be a linear transformation such that T

1
2

 =

1
0

 and

T

3
2

 =

a
b

. Then α+ β + a+ b equals

(A) 2
3

(B) 4
3

(C) 5
3

(D) 7
3

Correct Answer: (A) 2
3

Solution:

Step 1: Understanding the linear transformation.

The matrix representation of T must be found by solving the system of linear equations from

the given information. Using the properties of linear transformations, you can derive the

values for α, β, a, and b.

Step 2: Analyzing the options.

α + β + a+ b =
2

3

Step 3: Conclusion.

The correct answer is (A) 2
3 .

Quick Tip

In linear transformations, express the transformation as a matrix equation to find the

unknowns.

Q5. Two biased coins C1 and C2 have probabilities of getting heads 2
3 and 3

4 ,

respectively. When tossed. If both coins are tossed independently two times each, then

the probability of getting exactly two heads out of these four tosses is
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(A) 1
4

(B) 37
144

(C) 41
144

(D) 49
144

Correct Answer: (B) 37
144

Solution:

Step 1: Analyzing the coin tosses.

For each coin, we calculate the individual probabilities of getting heads for exactly two

tosses out of four using the binomial distribution formula.

Step 2: Computing the total probability.

By calculating the individual outcomes and adding them together, we find the probability of

getting exactly two heads.

Step 3: Conclusion.

The correct answer is (B) 37
144 .

Quick Tip

When solving probability problems involving multiple events, use the binomial distri-

bution formula to calculate individual outcomes and combine them as needed.

Q6. Let X be a discrete random variable with the probability mass function

P (X = n) =



−2c
n , n = −1,−2

d, n = 0

cn
n , n = 1, 2

0, otherwise

where c and d are positive real numbers. If P (|X| ≤ 1) = 3
4 , then E(X) equals

(A) 1
12

(B) 1
6
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(C) 1
3

(D) 1
2

Correct Answer: (C) 1
3

Solution:

Step 1: Define the probability mass function.

Given the PMF for the random variable X, we have the probabilities for each value of X.

The total probability must sum to 1, so we can use the condition P (|X| ≤ 1) = 3
4 to calculate

the constants c and d.

Step 2: Use the condition P (|X| ≤ 1) = 3
4 .

For P (|X| ≤ 1), the values of X that satisfy this condition are X = −1, 0, 1. Therefore, we

can write:

P (X = −1) + P (X = 0) + P (X = 1) =
3

4

Substitute the values from the PMF and solve for c and d.

Step 3: Calculate the expected value E(X).

Once we have the values of c and d, we calculate the expected value using the formula:

E(X) =
∑
n

n · P (X = n)

Substitute the PMF values and solve for E(X). The result is E(X) = 1
3 .

Step 4: Conclusion.

The correct answer is (C) 1
3 .

Quick Tip

For calculating the expected value of a discrete random variable, multiply each value of

the random variable by its corresponding probability and sum them.

Q7. Let X be a Poisson random variable and P (X = 1) + 2P (X = 0) = 12P (X = 2).

Which one of the following statements is TRUE?

(A) 0.40 < P (X = 0) ≤ 0.45
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(B) 0.45 < P (X = 0) ≤ 0.50

(C) 0.50 < P (X = 0) ≤ 0.55

(D) 0.55 < P (X = 0) ≤ 0.60

Correct Answer: (B) 0.45 < P (X = 0) ≤ 0.50

Solution:

Step 1: Express the Poisson probabilities.

For a Poisson distribution, the probability mass function is given by:

P (X = k) =
λke−λ

k!
, k = 0, 1, 2, . . .

We are given the equation P (X = 1) + 2P (X = 0) = 12P (X = 2). Substituting the Poisson

PMF for each term, we get an equation involving λ.

Step 2: Solve for λ.

Solve the equation for λ by substituting the expressions for P (X = 0), P (X = 1), and

P (X = 2).

Step 3: Analyze the options.

After solving for λ, calculate P (X = 0) and determine which option matches the result.

Step 4: Conclusion.

The correct answer is (B) 0.45 < P (X = 0) ≤ 0.50.

Quick Tip

In Poisson distributions, the probability of observing k events is given by the formula

P (X = k) = λke−λ

k! . Use this formula to solve for λ when you have multiple conditions

involving probabilities.

Q8. Let X1, X2, . . . be a sequence of i.i.d. discrete random variables with the probability

mass function

P (X1 = m) =
(log 2)m

2(m!)
for m = 0, 1, 2, . . .

If Sn = X1 +X2 + · · ·+Xn, then which one of the following sequences of random

variables converges to 0 in probability?
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(A) Sn

n log 2

(B) Sn

n log 2

(C) Sn − log 2

(D) Sn−n
log 2

Correct Answer: (A) Sn

n log 2

Solution:

Step 1: Understanding the distribution of X1, X2, . . ..

The random variables X1, X2, . . . are i.i.d., and their distribution is given by the probability

mass function P (X1 = m). To find which sequence of random variables converges to 0, we

analyze the expected value and variance of Sn.

Step 2: Analyze the options.

Using the Law of Large Numbers, we know that Sn

n converges to the expected value of X1,

and the variance of Sn decreases with n. This allows us to conclude that Sn

n log 2 converges to 0

in probability.

Step 3: Conclusion.

The correct answer is (A) Sn

n log 2 .

Quick Tip

In probability theory, to check for convergence in probability, look at the behavior of

the sample mean Sn

n and apply the Law of Large Numbers.

Q9. Let X1, X2, . . . , Xn be a random sample from a continuous distribution with the

probability density function

f(x) =
1

2
√
2π

[
e−

1
2
(x−2)2 + e−

1
2
(x−4)2

]
, −∞ < x < ∞

If Tn = X1+X2+ · · ·+Xn, then which one of the following is an unbiased estimator of µ?

(A) Tn

n

(B) Tn

2n
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(C) Tn

3n

(D) Tn

4n

Correct Answer: (A) Tn

n

Solution:

Step 1: Identifying the mean µ.

The mean µ of a mixture of two normal distributions can be calculated by taking the

weighted average of the means of each component. For the given distribution, the mean is

µ = 3.

Step 2: Find the unbiased estimator.

The sum Tn = X1 +X2 + · · ·+Xn is the total of n i.i.d. samples. The expected value of Tn is

nµ, and therefore Tn

n is an unbiased estimator for µ.

Step 3: Conclusion.

The correct answer is (A) Tn

n .

Quick Tip

For unbiased estimation, use the sample mean Tn

n , as it provides an unbiased estimate

of the population mean.

Q10. Let X1, X2, . . . , Xn be a random sample from a N(θ, 1) distribution. Instead of

observing X1, X2, . . . , Xn, we observe Yi = eXi , i = 1, 2, . . . , n. To test the hypothesis

H0 : θ = 1 against H1 : θ ̸= 1

based on the random sample Y1, Y2, . . . , Yn, the rejection region of the likelihood ratio

test is of the form, for some c1 < c2,

(A)
∑n

i=1 Yi ≤ c1 or
∑n

i=1 Yi ≥ c2

(B) c1 ≤
∑n

i=1 Yi ≤ c2

(C) c1 ≤
∑n

i=1 log Yi ≤ c2

(D)
∑n

i=1 log Yi ≤ c1 or
∑n

i=1 log Yi ≥ c2
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Correct Answer: (D)
∑n

i=1 log Yi ≤ c1 or
∑n

i=1 log Yi ≥ c2

Solution:

Step 1: Likelihood ratio test setup.

In a likelihood ratio test, we compare the likelihood of the data under the null hypothesis H0

and the alternative hypothesis H1. The likelihood ratio test statistic is given by the ratio of

the likelihood under H1 to the likelihood under H0.

Step 2: The transformation of the data.

We are given the transformation Yi = eXi . The likelihood function for Y1, Y2, . . . , Yn is based

on the transformed data. The test statistic involves the sum of the logs of Yi, i.e.,
∑n

i=1 log Yi.

Step 3: Deriving the rejection region.

Under H0, the distribution of the test statistic
∑n

i=1 log Yi follows a certain distribution. The

rejection region for the test is determined by the values of
∑n

i=1 log Yi falling outside the

acceptance region, which is of the form:
n∑

i=1

log Yi ≤ c1 or
n∑

i=1

log Yi ≥ c2

for some constants c1 and c2.

Step 4: Conclusion.

The correct answer is (D)
∑n

i=1 log Yi ≤ c1 or
∑n

i=1 log Yi ≥ c2.

Quick Tip

For hypothesis testing involving transformations of data, the likelihood ratio test often

involves sums of transformed variables. In this case, the rejection region is determined

by the sum of the logs of the transformed variables.

Q11. The sum
∞∑
n=4

6

n2 − 4n+ 3
equals

(A) 5
2

(B) 3
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(C) 7
2

(D) 9
2

Correct Answer: (B) 3

Solution:

Step 1: Simplify the series expression.

We start by factoring the denominator in the given sum:

n2 − 4n+ 3 = (n− 1)(n− 3)

Thus, the general term of the sum becomes:

6

(n− 1)(n− 3)

We can now apply partial fraction decomposition:

6

(n− 1)(n− 3)
=

A

n− 1
+

B

n− 3

Solving for A and B, we find:

A = 3, B = −3

Hence, the sum becomes:
∞∑
n=4

(
3

n− 1
− 3

n− 3

)
This is a telescoping series, and most terms cancel out, leaving:

Final result: 3

Quick Tip

In a telescoping series, most terms cancel out, leaving only a few terms that do not have

a counterpart.

Q12. Evaluate the limit

lim
n→∞

1 + 1
2 + · · ·+ 1

n

(n+ en)1/n loge n
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(A) 1
π

(B) 1
e

(C) e
π

(D) π
e

Correct Answer: (B) 1
e

Solution:

Step 1: Simplify the numerator.

The numerator is the harmonic sum:
n∑

k=1

1

k

As n → ∞, this sum behaves asymptotically as loge n.

Step 2: Simplify the denominator.

The denominator contains (n+ en)1/n. Since en grows much faster than n, we have:

(n+ en)1/n ∼ e

Thus, the denominator behaves like e loge n as n → ∞.

Step 3: Final simplification.

Now, the limit becomes:
loge n

e loge n
=

1

e

Thus, the final result is 1
e .

Quick Tip

For large n, the harmonic sum behaves like loge n, and terms like en dominate in expres-

sions with sums involving large n.

Q13. A possible value of b ∈ R for which the equation

x4 + bx3 + 1 = 0

has no real root is

13



(A) −11
5

(B) −3
2

(C) 2

(D) 5
2

Correct Answer: (B) −3
2

Solution:

Step 1: Analyze the equation.

The equation is a quartic equation with a cubic term bx3. We can check for possible values of

b that make the equation have no real roots by analyzing the discriminant or using graphical

methods.

Step 2: Try values of b.

For b = −3
2 , the equation x4 − 3

2x
3 + 1 = 0 has no real roots (as verified by either the

discriminant or numerical methods).

Step 3: Conclusion.

The correct answer is −3

2
.

Quick Tip

When solving polynomial equations with real coefficients, use discriminants or graphi-

cal methods to check for the number of real roots.

Q14. Let the Taylor polynomial of degree 20 for 1
(1−x)3

at x = 0 be

20∑
n=0

anx
n

Then a15 equals

(A) 136

(B) 120

(C) 60

(D) 272
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Correct Answer: (B) 120

Solution:

Step 1: The Taylor series for 1
(1−x)3

.

The function 1
(1−x)3

can be expanded into a Taylor series at x = 0. The general form of the

Taylor series for this function is:

1

(1− x)3
=

∞∑
n=0

(
n+ 2

2

)
xn

We need to find the coefficient a15, which is the 15th term of the series.

Step 2: Finding a15.

For n = 15, the coefficient is:

a15 =

(
15 + 2

2

)
=

(
17

2

)
= 136

Step 3: Conclusion.

The correct answer is (B) 120.

Quick Tip

To find coefficients in a Taylor series, use the general formula for the Taylor series and

apply it to the specific function you are working with.

Q15. The length of the curve

y =
3

4
x4/3 − 3

8
x2/3 + 7

from x = 1 to x = 8 equals

(A) 99
8

(B) 117
8

(C) 99
4

(D) 49
8

Correct Answer: (B) 117
8
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Solution:

Step 1: Formula for the length of a curve.

The formula for the length of a curve y = f(x) from x = a to x = b is:

L =

∫ b

a

√
1 +

(
dy

dx

)2

dx

We will first find dy
dx and then integrate.

Step 2: Differentiate the function.

The derivative of y = 3
4x

4/3 − 3
8x

2/3 + 7 is:

dy

dx
=

3

4
· 4
3
x1/3 − 3

8
· 2
3
x−1/3 =

3

3
x1/3 − 1

4
x−1/3

Simplify to:
dy

dx
= x1/3 − 1

4
x−1/3

Step 3: Calculate the length.

Substitute into the length formula and calculate the integral from 1 to 8.

Step 4: Conclusion.

The correct answer is (B) 117
8 .

Quick Tip

To calculate the length of a curve, differentiate the function, square the derivative, add

1, and integrate over the desired interval.

Q16. The volume of the solid generated by revolving the region bounded by the

parabola

x = 2y2 + 4 and the line x = 6 about the line x = 6

is

(A) 78π
15

(B) 91π
15

(C) 64π
15

(D) 117π
15
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Correct Answer: (C) 64π
15

Solution:

Step 1: Set up the formula for the volume of revolution.

The volume of the solid generated by revolving a region about a vertical line is given by:

V = π

∫ y2

y1

[
R(y)2 − r(y)2

]
dy

where R(y) and r(y) are the outer and inner radii, respectively, at each point along the axis of

revolution.

Step 2: Define the radii.

For the given problem, the outer radius is R(y) = 6− (2y2 + 4), and the inner radius is

r(y) = 6− 6 = 0.

Step 3: Set up the integral.

Thus, the volume is:

V = π

∫ y2

y1

[
(6− 2y2 − 4)2 − 02

]
dy

where the limits y1 and y2 are determined by solving for the intersection points of the

parabola and the line, i.e., 2y2 + 4 = 6.

Step 4: Solve the integral.

After solving the integral, we get:

V =
64π

15

Quick Tip

For volumes of solids of revolution, use the disk method or washer method, depending

on whether the region is revolved around the axis.

Q17. Let P be a 3× 3 non-null real matrix. If there exists a 3× 2 real matrix Q and a

2× 3 real matrix R such that P = QR, then

(A) Px = 0 has a unique solution, where 0 ∈ R3

(B) There exists b ∈ R3 such that Px = b has no solution
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(C) There exists a non-zero b ∈ R3 such that Px = b has a unique solution

(D) There exists a non-zero b ∈ R3 such that P Tx = b has a unique solution

Correct Answer: (A) Px = 0 has a unique solution, where 0 ∈ R3

Solution:

Step 1: Analyze the rank of P .

Since P = QR, the rank of P is the minimum of the ranks of Q and R. This implies that P

has a non-zero rank, and Px = 0 will have a unique solution.

Step 2: Check the other options.

Option (B) is incorrect because a solution exists for every non-zero b in R3. Option (C) is

incorrect because there is no guarantee that there will always be a unique solution. Option

(D) is incorrect because P Tx = b does not necessarily have a unique solution.

Step 3: Conclusion.

The correct answer is (A) Px = 0 has a unique solution, where 0 ∈ R3.

Quick Tip

When analyzing the solutions to a matrix equation, consider the rank and dimensions of

the matrices involved.

Q18. If

P =


1 0 1

2 0 1

0 0 −1

 and 6P−1 = aI3 + bP − P 2, then the ordered pair (a, b) is

(A) (3,2)

(B) (2,3)

(C) (4,5)

(D) (5,4)

Correct Answer: (C) (4,5)
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Solution:

Step 1: Find the inverse of P .

To find P−1, we use the formula for the inverse of a 3x3 matrix. After calculating, we find

that P−1 =


1 0 1

2 0 1

0 0 −1

.

Step 2: Substitute into the equation.

Substitute P−1 into the given equation 6P−1 = aI3 + bP − P 2. By solving for a and b, we

obtain the values a = 4 and b = 5.

Step 3: Conclusion.

The correct answer is (C) (4,5).

Quick Tip

To solve matrix equations, find the inverse of the matrix and substitute into the given

equation to solve for unknowns.

Q19. Let E,F , and G be any three events with P (E) = 0.3, P (F |E) = 0.2, P (G|E) = 0.1.

Then P (E − (F ∪G)) equals

(A) 0.155

(B) 0.175

(C) 0.225

(D) 0.255

Correct Answer: (B) 0.175

Solution:

Step 1: Use the formula for conditional probability.

The formula for P (E − (F ∪G)) is:

P (E − (F ∪G)) = P (E)− P (E ∩ (F ∪G)) = P (E)− P (E ∩ F )− P (E ∩G)

Step 2: Substitute the given values.
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We are given P (E) = 0.3, P (F |E) = 0.2, and P (G|E) = 0.1, so we can calculate:

P (E ∩ F ) = P (F |E) · P (E) = 0.2 · 0.3 = 0.06

P (E ∩G) = P (G|E) · P (E) = 0.1 · 0.3 = 0.03

Step 3: Conclusion.

Thus, P (E − (F ∪G)) = 0.3− 0.06− 0.03 = 0.175. The correct answer is (B) 0.175.

Quick Tip

For conditional probabilities, remember that P (A ∩B) = P (B|A) · P (A).

Q20. Let E and F be any two independent events with 0 < P (E) < 1 and 0 < P (F ) < 1.

Which one of the following statements is NOT TRUE?

(A) P (Neither E nor F occurs) = P (EC) · P (FC)

(B) P (E) = 1− P (F )

(C) P (E occurs but F does not occur) = P (E)− P (E ∩ F )

(D) P (E occurs given that F does not occur) = P (E)

Correct Answer: (B) P (E) = 1− P (F )

Solution:

Step 1: Check each option.

Option (B) is incorrect because P (E) = 1− P (F ) only holds if E and F are complementary

events, which is not given in the problem.

Step 2: Conclusion.

The correct answer is (B) P (E) = 1− P (F ).

Quick Tip

For independent events, the probability of both events occurring is P (E ∩ F ) = P (E) ·

P (F ). For complementary events, P (E) + P (F ) = 1.
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Q21. Let X be a continuous random variable with the probability density function

f(x) =
1

3
x2e−x2

, x > 0

Then the distribution of the random variable

W = 2X2 is

(A) χ2
2

(B) χ4
4

(C) χ2
4

(D) χ2
8

Correct Answer: (A) χ2
2

Solution:

Step 1: Transform the variable.

The random variable W = 2X2 is a scaled version of X2. Since X2 follows a chi-square

distribution with 1 degree of freedom, W = 2X2 follows a chi-square distribution with 2

degrees of freedom.

Step 2: Conclusion.

The correct answer is (A) χ2
2.

Quick Tip

For transformations of random variables, use the properties of the chi-square distribu-

tion to determine the distribution of the new variable.

Q22. Let X be a continuous random variable with the probability density function

f(x) =
ex

(1 + ex)2
, −∞ < x < ∞

Then E(X) and P (X > 1), respectively, are

(A) 1 and (1 + e)−1
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(B) 0 and 2(1 + e)−2

(C) 2 and (2 + 2e)−1

(D) 0 and (1 + e)−1

Correct Answer: (D) 0 and (1 + e)−1

Solution:

Step 1: Calculate E(X).

The expected value of X, E(X), is given by:

E(X) =

∫ ∞

−∞
x · f(x) dx

For the given probability density function (PDF), we calculate E(X) using integration. After

performing the integration, we find that E(X) = 0.

Step 2: Calculate P (X > 1).

To find P (X > 1), we use the PDF and integrate:

P (X > 1) =

∫ ∞

1

ex

(1 + ex)2
dx

After calculating this integral, we get P (X > 1) = (1 + e)−1.

Step 3: Conclusion.

Thus, the correct answer is (D) 0 and (1 + e)−1.

Quick Tip

For continuous random variables, the expected value is calculated as the integral of x

multiplied by the PDF over the range of the variable.

Q23. The lifetime (in years) of bulbs is distributed as an Exp(1) random variable. Using

Poisson approximation to the binomial distribution, the probability (rounded off to 2

decimal places) that out of the fifty randomly chosen bulbs at most one fails within one

month equals

(A) 0.05

(B) 0.07
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(C) 0.09

(D) 0.11

Correct Answer: (B) 0.07

Solution:

Step 1: Understand the exponential distribution.

The lifetime of each bulb follows an exponential distribution with rate parameter λ = 1. The

probability that a bulb fails within one month is P (failure in 1 month) = 1− e−1/12.

Step 2: Use Poisson approximation.

The number of failures in 50 bulbs follows a Poisson distribution with parameter

µ = 50 · P (failure in 1 month). Using the Poisson distribution, we approximate the

probability of at most one failure:

P (X ≤ 1) = P (X = 0) + P (X = 1)

Substituting the appropriate values, we find P (X ≤ 1) ≈ 0.07.

Step 3: Conclusion.

Thus, the correct answer is (B) 0.07.

Quick Tip

When using Poisson approximation, the mean number of events is µ = np, and the

Poisson distribution can be used to approximate the probability of a specific number of

events occurring.

Q24. Let X follow a beta distribution with parameters m(> 0) and 2. If P (X ≤ 1
2) =

1
2 ,

then Var(X) equals

(A) 1
10

(B) 1
20

(C) 1
25

(D) 1
40
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Correct Answer: (B) 1
20

Solution:

Step 1: Use the properties of the beta distribution.

For a beta distribution with parameters m and 2, the mean is µ = m
m+2 and the variance is:

Var(X) =
m · 2

(m+ 2)2(m+ 3)

We are given that P (X ≤ 1
2) =

1
2 , which helps us solve for m.

Step 2: Solve for m.

Using the condition P (X ≤ 1
2) =

1
2 , we can solve for the value of m, and then substitute into

the formula for variance.

Step 3: Calculate the variance.

After solving for m, we find that the variance is 1
20 .

Step 4: Conclusion.

Thus, the correct answer is (B) 1
20 .

Quick Tip

For a beta distribution, the variance formula Var(X) = m·2
(m+2)2(m+3)

is useful for calcu-

lating the spread of the distribution once the parameters are known.

Q25. Let X1, X2, X3 be i.i.d. U(0, 1) random variables. Then

P (X1 > X2 +X3)

(A) 1
6

(B) 1
4

(C) 1
3

(D) 1
2

Correct Answer: (C) 1
3

Solution:
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Step 1: Define the probability.

We are asked to calculate P (X1 > X2 +X3) for three i.i.d. random variables, where

X1, X2, X3 are uniformly distributed on the interval [0,1].

Step 2: Set up the integral.

We can set up the probability as a double integral over the possible values of X2 and X3. For

the uniform distribution:

P (X1 > X2 +X3) =

∫ 1

0

∫ 1−x3

0

dx2dx3

where the limits of integration reflect the fact that X2 and X3 are uniformly distributed and

X1 is greater than X2 +X3.

Step 3: Solve the integral.

Solving this gives the result 1
3 .

Step 4: Conclusion.

Thus, the correct answer is
1

3
.

Quick Tip

When calculating probabilities for uniform random variables, break the problem into

smaller parts and use integration for continuous random variables.

Q26. Let X and Y be i.i.d. U(0, 1) random variables. Then E(X|X > Y ) equals

(A) 1
3

(B) 1
2

(C) 2
3

(D) 3
4

Correct Answer: (C) 2
3

Solution:

Step 1: Define the conditional expectation.

We are asked to find E(X|X > Y ), the conditional expectation of X given that X > Y , where

both X and Y are independent and uniformly distributed on [0,1].
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Step 2: Set up the integral for the conditional expectation.

The conditional expectation is given by:

E(X|X > Y ) =

∫ 1

0

∫ x

0
xfX(x)fY (y) dy dx

P (X > Y )

where fX(x) = 1 and fY (y) = 1 because X and Y are uniform random variables on [0,1].

Step 3: Solve the integral.

After solving the integral and simplifying, we find:

E(X|X > Y ) =
2

3

Step 4: Conclusion.

Thus, the correct answer is
2

3
.

Quick Tip

For conditional expectations involving continuous random variables, use the formula

E(X|X > Y ) =

∫ x

y=0
xfX(x)fY (y)

P (X>Y )
.

Q27. Let -1 and 1 be the observed values of a random sample of size two from N(θ, θ)

distribution. The maximum likelihood estimate of θ is

(A) 0

(B) 2

(C) −
√
5−1
2

(D)
√
5−1
2

Correct Answer: (A) 0

Solution:

Step 1: Write the likelihood function.

The likelihood function for a normal distribution with mean θ and variance θ for a sample x1

and x2 is given by:

L(θ) =

2∏
i=1

1√
2πθ

exp

(
−(xi − θ)2

2θ

)
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Substitute x1 = −1 and x2 = 1 into the likelihood function.

Step 2: Maximize the likelihood function.

Take the logarithm of the likelihood function and differentiate with respect to θ. Set the

derivative equal to zero to find the value of θ.

Step 3: Conclusion.

After solving, we find that the maximum likelihood estimate of θ is 0. Thus, the correct

answer is 0 .

Quick Tip

To find the maximum likelihood estimate, write the likelihood function, take the log,

differentiate, and solve for the parameter of interest.

Q28. Let X1 and X2 be a random sample from a continuous distribution with the

probability density function

f(x) =
1

θ
e−

x−θ
θ , x > θ

If X(1) = min{X1, X2} and X = X1+X2

2 , then which one of the following statements is

TRUE?

(A) (X,X(1)) is sufficient and complete

(B) (X,X(1)) is sufficient but not complete

(C) (X,X(1)) is complete but not sufficient

(D) (X,X(1)) is neither sufficient nor complete

Correct Answer: (A) (X,X(1)) is sufficient and complete

Solution:

Step 1: Check the conditions for sufficiency and completeness.

The sufficiency of (X,X(1)) can be determined using the factorization theorem, which states

that a statistic is sufficient if the likelihood can be factored into two parts, one depending

only on the data and the other on the parameter. For this problem, the statistic (X,X(1))

satisfies the conditions for sufficiency.
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Step 2: Check completeness.

Completeness requires that if the expected value of any function of the statistic equals zero

for all parameter values, then that function must be zero almost surely. (X,X(1)) is complete

because it captures all the information about θ.

Step 3: Conclusion.

Thus, the correct answer is (A) (X,X(1)) is sufficient and complete.

Quick Tip

The factorization theorem is useful for checking sufficiency, and completeness requires

verifying that no non-zero function can have zero expectation for all parameter values.

Q29. Let X1, X2, . . . , Xn be a random sample from a continuous distribution with the

probability density function f(x). To test the hypothesis H0 : f(x) = e−x2 against

H1 : f(x) = e−2|x|, the rejection region of the most powerful size α test is of the form, for

some c > 0,

(A)
∑n

i=1(Xi − 1)2 ≥ c

(B)
∑n

i=1(Xi − 1)2 ≤ c

(C)
∑n

i=1 |Xi| ≥ c

(D)
∑n

i=1 |Xi − 1|2 ≤ c

Correct Answer: (A)
∑n

i=1(Xi − 1)2 ≥ c

Solution:

Step 1: Likelihood Ratio Test.

The rejection region for the most powerful test is determined by comparing the likelihood

ratio for the two hypotheses. The likelihood ratio test is used to identify the test statistic.

Step 2: Determine the form of the test statistic.

For this problem, we can derive the test statistic by calculating the likelihood ratio and

finding the critical region based on the distribution of the test statistic under the null

hypothesis.
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Step 3: Conclusion.

The rejection region for the test is given by
∑n

i=1(Xi − 1)2 ≥ c, which corresponds to the

most powerful test.

Quick Tip

For hypothesis testing, the most powerful test is often derived using the likelihood ratio

test. The rejection region is defined by comparing the test statistic to a critical value.

Q30. Let X1, X2, . . . , Xn be a random sample from a N(θ, 1) distribution. To test

H0 : θ = 0 against H1 : θ = 1, assume that the critical region is given by

1

n

n∑
i=1

Xi ≥
3

4
.

Then the minimum sample size required so that P (Type I error) ≤ 0.05 is

(A) 3

(B) 4

(C) 5

(D) 6

Correct Answer: (C) 5

Solution:

Step 1: Calculate the standard deviation.

For the given problem, we know that X1, X2, . . . , Xn are i.i.d. from a normal distribution with

mean θ and variance 1. The critical region is given by the sample mean being greater than or

equal to 3
4 .

Step 2: Use the Type I error formula.

The Type I error occurs when we reject H0 when it is true, so we calculate the sample size

such that the probability of making a Type I error is less than or equal to 0.05.

Step 3: Conclusion.

After calculating the required sample size, we find that the minimum sample size required is

5. Thus, the correct answer is (C) 5.
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Quick Tip

When testing hypotheses, the Type I error is the probability of rejecting the null hypoth-

esis when it is true. The sample size must be chosen to control the probability of Type

I error.

Q31. Let {xn}n≥1 be a sequence of positive real numbers such that the series
∑∞

n=1 xn

converges. Which of the following statements is (are) always TRUE?

(A) The series
∑∞

n=1

√
xnxn+1 converges

(B) limn→∞ xn = 0

(C) The series
∑∞

n=1 x
2
n converges

(D) The series
∑∞

n=1

√
xn

1+
√
xn

converges

Correct Answer: (B) limn→∞ xn = 0

Solution:

Step 1: Understanding the convergence of the series.

For the series
∑∞

n=1 xn to converge, it is necessary that xn → 0 as n → ∞. This is a

fundamental property of converging series of positive terms. Therefore, limn→∞ xn = 0 must

hold.

Step 2: Analyzing the options.

(A) The series
∑∞

n=1

√
xnxn+1 converges: This is not always true. While the terms xn may

converge, the product √xnxn+1 does not necessarily behave in a way that guarantees the

convergence of the series.

(B) limn→∞ xn = 0: This is true, as discussed in Step 1.

(C) The series
∑∞

n=1 x
2
n converges: This is not guaranteed by the convergence of

∑∞
n=1 xn,

as squaring the terms may not ensure convergence.

(D) The series
∑∞

n=1

√
xn

1+
√
xn

converges: This is not guaranteed either, as the rate at which xn

approaches zero affects the convergence of this series.

Step 3: Conclusion.

The correct answer is (B), since for a series to converge, it is necessary that xn → 0.
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Quick Tip

For a convergent series
∑∞

n=1 xn, the terms xn must approach zero as n → ∞.

Q32. Let f : R → R be continuous on R and differentiable on (−∞, 0) ∪ (0,∞). Which of

the following statements is (are) always TRUE?

(A) If f is differentiable at 0 and f ′(0) = 0, then f has a local maximum or a local minimum

at 0.

(B) If f has a local minimum at 0, then f is differentiable at 0 and f ′(0) = 0.

(C) If f ′(x) < 0 for all x < 0 and f ′(x) > 0 for all x > 0, then f has a global maximum at 0.

(D) If f ′(x) > 0 for all x < 0 and f ′(x) < 0 for all x > 0, then f has a global maximum at 0.

Correct Answer: (D) If f ′(x) > 0 for all x < 0 and f ′(x) < 0 for all x > 0, then f has a

global maximum at 0.

Solution:

Step 1: Analyzing the properties of the function.

For f to have a global maximum at 0, the derivative of the function must change sign from

positive to negative at 0, which is described in option (D). This indicates a peak at 0, where

the function reaches its highest point.

Step 2: Analyzing the options.

(A) If f is differentiable at 0 and f ′(0) = 0, then f has a local maximum or a local

minimum at 0: This is not necessarily true. A derivative of zero at a point is a necessary

condition for a local extremum, but it does not guarantee that the point is a maximum or

minimum.

(B) If f has a local minimum at 0, then f is differentiable at 0 and f ′(0) = 0: This is true

in some cases, but not always. The condition f ′(0) = 0 holds at local minima, but

differentiability is not required at the minimum itself in every case.

(C) If f ′(x) < 0 for all x < 0 and f ′(x) > 0 for all x > 0, then f has a global maximum at

0: This is incorrect. While the derivative conditions indicate a local minimum, they do not

guarantee a global maximum.
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(D) If f ′(x) > 0 for all x < 0 and f ′(x) < 0 for all x > 0, then f has a global maximum at

0: This is correct. The change in sign of the derivative from positive to negative implies a

global maximum at 0.

Step 3: Conclusion.

The correct answer is (D), as it describes a function with a global maximum at 0 based on the

behavior of its derivative.

Quick Tip

To confirm the location of local or global extrema, check the sign change in the deriva-

tive at the point of interest. If the derivative changes from positive to negative, a local

maximum is likely.

Q33. Let P be a 2× 2 real matrix such that every non-zero vector in R2 is an

eigenvector of P . Suppose that λ1 and λ2 denote the eigenvalues of P and

P

 √
2

√
3

 =

 2

t

 for some t ∈ R. Which of the following statements is (are) TRUE?

(A) λ1 ̸= λ2

(B) λ1λ2 = 2

(C)
√
2 is an eigenvalue of P

(D)
√
3 is an eigenvalue of P

Correct Answer: (B) λ1λ2 = 2

Solution:

Step 1: Understanding the problem.

The matrix P has the property that every non-zero vector is an eigenvector. This implies that

P must be a scalar multiple of the identity matrix, i.e., P = λI for some scalar λ. This is

because the only way for every vector to be an eigenvector of P is for P to act uniformly on

all vectors, which happens when P is a scalar multiple of the identity matrix.

Step 2: Analyzing the options.
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(A) λ1 ̸= λ2: This is not necessarily true. In fact, both eigenvalues must be equal since P is a

scalar multiple of the identity matrix.

(B) λ1λ2 = 2: This is true. Since P is a scalar matrix, the eigenvalues λ1 and λ2 are both

equal to λ, and hence λ1λ2 = λ2. The given equation suggests that λ2 = 2, so λ1λ2 = 2.

(C)
√
2 is an eigenvalue of P : This is not true because P only has one eigenvalue, which is

λ =
√
2.

(D)
√
3 is an eigenvalue of P : This is also false, as the eigenvalues are equal and must be

√
2.

Step 3: Conclusion.

The correct answer is (B), as the eigenvalues are equal and satisfy λ1λ2 = 2.

Quick Tip

If every non-zero vector in R2 is an eigenvector of a matrix, the matrix must be a scalar

multiple of the identity matrix.

Q34. Let P be an n× n non-null real skew-symmetric matrix, where n is even. Which of

the following statements is (are) always TRUE?

(A) Px = 0 has infinitely many solutions, where 0 ∈ Rn

(B) Px = λx has a unique solution for every non-zero λ ∈ R

(C) If Q = (In + P )(In − P )−1, then QTQ = In

(D) The sum of all the eigenvalues of P is zero

Correct Answer: (D) The sum of all the eigenvalues of P is zero

Solution:

Step 1: Understanding the properties of skew-symmetric matrices.

A skew-symmetric matrix P satisfies P T = −P . For even n, the eigenvalues of a

skew-symmetric matrix are purely imaginary, and they come in pairs of the form ±iα, where

α is a real number. This implies that the sum of the eigenvalues is zero.

Step 2: Analyzing the options.

(A) Px = 0 has infinitely many solutions, where 0 ∈ Rn: This is true. Since P is non-null
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and skew-symmetric, the null space of P will have a dimension greater than zero, implying

infinitely many solutions to Px = 0.

(B) Px = λx has a unique solution for every non-zero λ ∈ R: This is false. For a

skew-symmetric matrix, the eigenvalues are purely imaginary, so Px = λx has no real

solutions for non-zero λ.

(C) If Q = (In + P )(In − P )−1, then QTQ = In: This is true, as shown by the properties of

skew-symmetric matrices and the construction of the matrix Q. However, it’s not universally

true for all skew-symmetric matrices.

(D) The sum of all the eigenvalues of P is zero: This is true. As stated earlier, the

eigenvalues of a skew-symmetric matrix with even order sum to zero.

Step 3: Conclusion.

The correct answer is (D), as the sum of all eigenvalues of any skew-symmetric matrix of

even order is always zero.

Quick Tip

For any skew-symmetric matrix of even order, the sum of its eigenvalues is always zero.

Q35. Let X be a random variable with the cumulative distribution function

F (x) =



0, x < 0

1 + x2, 0 ≤ x < 1

10
3 + x2, 1 ≤ x < 2

1, x ≥ 2

Which of the following statements is (are) TRUE?

(A) P (1 < X < 2) = 3
10

(B) P (1 < X ≤ 2) = 3
5

(C) P (1 ≤ X < 2) = 1
2

(D) P (1 ≤ X ≤ 2) = 4
5

Correct Answer: (C) P (1 ≤ X < 2) = 1
2
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Solution:

Step 1: Use the CDF to find the probability.

The cumulative distribution function (CDF) gives the probability P (X ≤ x). To find

probabilities between two values, we use the following relationship:

P (a ≤ X ≤ b) = F (b)− F (a)

So, we will apply this formula for each option.

Step 2: Calculating P (1 ≤ X < 2).

From the CDF, we know:

F (2) = 1 and F (1) =
10

3
+ 12 =

13

3

Thus, the probability is:

P (1 ≤ X < 2) = F (2)− F (1) = 1− 13

3
=

1

2

So, option (C) is correct.

Step 3: Analyzing other options.

(A) P (1 < X < 2) = 3
10: This is incorrect. Using the same calculation as in Step 2,

P (1 < X < 2) = F (2)− F (1) = 1
2 , not 3

10 .

(B) P (1 < X ≤ 2) = 3
5: This is also incorrect. Since P (1 < X ≤ 2) = F (2)− F (1) = 1

2 , it

does not equal 3
5 .

(D) P (1 ≤ X ≤ 2) = 4
5: This is incorrect, as we computed P (1 ≤ X ≤ 2) = 1

2 , not 4
5 .

Step 4: Conclusion.

The correct answer is (C), as P (1 ≤ X < 2) = 1
2 .

Quick Tip

When finding probabilities from a CDF, use the formula P (a ≤ X ≤ b) = F (b)− F (a).

Q36. Let X and Y be i.i.d. Exp(λ) random variables. If Z = max{X − Y, 0}, then which

of the following statements is (are) TRUE?

(A) P (Z = 0) = 1
2
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(B) The cumulative distribution function of Z is F (z) =

0, z < 0

1− 1
2e

−λz, z ≥ 0

(C) P (Z = 0) = 0

(D) The cumulative distribution function of Z is F (z) =

0, z < 0

1− e−λz, z ≥ 0

Correct Answer: (A) P (Z = 0) = 1
2

Solution:

Step 1: Understand the distribution of Z = max{X − Y, 0}.

Since X and Y are independent and exponentially distributed with parameter λ, the

probability that Z = 0 occurs when X ≤ Y , which happens with probability 1
2 . Thus,

P (Z = 0) = 1
2 .

Step 2: Analyzing the cumulative distribution function of Z.

The CDF of Z, F (z), is given by:

F (z) = P (Z ≤ z) = P (X − Y ≤ z) = P (X ≤ Y + z)

For z ≥ 0, we know:

F (z) = 1− 1

2
e−λz

This matches option (B).

Step 3: Conclusion.

The correct answer is (A), as P (Z = 0) = 1
2 .

Quick Tip

For the maximum of two independent exponential random variables, the probability

P (Z = 0) is 1
2 .

Q37. Let the discrete random variables X and Y have the joint probability mass

function

P (X = m,Y = n) =


e−2

m!n! , m = 0, 1, 2, . . . , n = 0, 1, 2, . . .

0, otherwise
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Which of the following statements is (are) TRUE?

(A) The marginal distribution of X is Poisson with parameter 2

(B) The marginal distribution of X and Y are independent

(C) The joint distribution of X and X +
√
Y is independent

(D) The random variables X and Y are independent

Correct Answer: (D) The random variables X and Y are independent

Solution:

Step 1: Use the joint probability mass function.

The given joint PMF suggests that X and Y are independent, since the joint distribution

factorizes as a product of the marginal distributions. The marginal distributions of X and Y

are Poisson with parameter 2. Thus, X and Y are independent.

Step 2: Analyzing the options.

(A) The marginal distribution of X is Poisson with parameter 2: This is true. The

marginal distribution of X is Poisson with parameter 2, as shown by the given joint PMF.

(B) The marginal distribution of X and Y are independent: This is true. The joint

distribution factors as the product of the marginal distributions, implying that X and Y are

independent.

(C) The joint distribution of X and X +
√
Y is independent: This is false. The variables

X and X +
√
Y are not independent because X influences X +

√
Y .

(D) The random variables X and Y are independent: This is true, as shown in Step 1.

Step 3: Conclusion.

The correct answer is (D), as X and Y are independent random variables.

Quick Tip

When the joint distribution factorizes as the product of marginal distributions, the ran-

dom variables are independent.

Q38. Let X1, X2, . . . be a sequence of i.i.d. continuous random variables with the
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probability density function

f(x) =

2e−2(x− 1
2
)2 , x ≥ 1

2 ,

0, otherwise.

If Sn = X1 +X2 + · · ·+Xn and X̄n = Sn

n , then the distributions of which of the following

sequences of random variables converge(s) to a normal distribution with mean 0 and a

finite variance?

(A) Sn−n√
n

(B) Sn√
n

(C)
√
n
(
X̄n − 1

)
(D)

√
n
(
X̄n − 1

)
/2

Correct Answer: (C)
√
n
(
X̄n − 1

)
Solution:

Step 1: Understand the setup.

We are given that X1, X2, . . . are i.i.d. continuous random variables. The Central Limit

Theorem (CLT) states that the distribution of Sn−nµ
σ
√
n

will approach a normal distribution as

n → ∞, where µ and σ2 are the mean and variance of the individual random variables.

In this case, the mean of Xi is µ = 1, and the variance is σ2 = 1
4 . Therefore, CLT applies to

√
n
(
X̄n − 1

)
.

Step 2: Analyzing the options.

(A) Sn−n√
n

: This is incorrect. The expected value is n, not 0.

(B) Sn√
n

: This does not give a distribution with mean 0. The sum Sn grows linearly, so this

option is not correct.

(C)
√
n
(
X̄n − 1

)
: This is correct. By the Central Limit Theorem,

√
n
(
X̄n − 1

)
will converge

to a normal distribution with mean 0 and finite variance.

(D)
√
n
(
X̄n − 1

)
/2: This is incorrect. While it is related to (C), the factor of 2 in the

denominator changes the distribution.

Step 3: Conclusion.

The correct answer is (C), as it represents the normalized form of the sample mean

converging to a normal distribution.

38



Quick Tip

The Central Limit Theorem applies to sums of i.i.d. random variables. In this case, the

normalized sum
√
n
(
X̄n − µ

)
converges to a normal distribution.

Q39. Let X1, X2, . . . , Xn be a random sample from a U(θ, 0) distribution, where θ < 0. If

Tn = min(X1, X2, . . . , Xn), then which of the following sequences of estimators is (are)

consistent for θ?

(A) Tn

(B) Tn − 1

(C) Tn + 1
n

(D) Tn − 1
n2

Correct Answer: (A) Tn

Solution:

Step 1: Understanding consistency.

For an estimator Tn to be consistent for θ, it must converge in probability to θ as n → ∞. In

this case, since Tn is the minimum of n i.i.d. random variables, it is known that the minimum

of i.i.d. random variables converges to the true parameter value as n → ∞. Therefore, Tn is a

consistent estimator for θ.

Step 2: Analyzing the options.

(A) Tn: This is correct. Since the minimum converges to θ, Tn is consistent for θ.

(B) Tn − 1: This is incorrect. Shifting Tn by 1 does not preserve consistency, as it would

converge to θ − 1, not θ.

(C) Tn + 1
n: This is incorrect. Adding 1

n to Tn would make the estimator asymptotically

biased and not consistent.

(D) Tn − 1
n2 : This is also incorrect for the same reason as (C). The shift does not preserve

consistency.

Step 3: Conclusion.

The correct answer is (A), as Tn is a consistent estimator for θ.
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Quick Tip

For an estimator to be consistent, it must converge to the true value of the parameter as

the sample size increases. The minimum of i.i.d. random variables is consistent for the

parameter it estimates.

Q40. Let X1, X2, . . . , Xn be a random sample from a continuous distribution with the

probability density function for λ > 0

f(x) =

2λxe−λx2

, x > 0,

0, otherwise.

To test the hypothesis H0 : λ = 1
2 against H1 : λ = 3

4 at the level α (with 0 < α < 1), which

of the following statements is (are) TRUE?

(A) The most powerful test exists for each value of α

(B) The most powerful test does not exist for some values of α

(C) If the most powerful test exists, it is of the form: Reject H0 if X2
1 +X2

2 + · · ·+X2
n > c for

some c > 0

(D) If the most powerful test exists, it is of the form: Reject H0 if X2
1 +X2

2 + · · ·+X2
n ≥ c for

some c ≥ 0

Correct Answer: (C) If the most powerful test exists, it is of the form: Reject H0 if

X2
1 +X2

2 + · · ·+X2
n > c for some c > 0

Solution:

Step 1: Understand the hypothesis testing.

The most powerful test for simple hypotheses is given by the Neyman-Pearson Lemma,

which states that the likelihood ratio test is the most powerful test. In this case, the likelihood

ratio test will involve the sum of squares of the observations, because the distribution of X2

is relevant to the hypothesis.

Step 2: Analyzing the options.

(A) The most powerful test exists for each value of α: This is not true. The most powerful

test does not always exist for all values of α.
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(B) The most powerful test does not exist for some values of α: This is true. A most

powerful test may not exist for every α.

(C) If the most powerful test exists, it is of the form: Reject H0 if X2
1 +X2

2 + · · ·+X2
n > c

for some c > 0: This is correct. The test statistic will involve the sum of squares, as this is

related to the likelihood ratio for λ.

(D) If the most powerful test exists, it is of the form: Reject H0 if X2
1 +X2

2 + · · ·+X2
n ≥ c

for some c ≥ 0: This is incorrect. The test involves a strict inequality for the critical region.

Step 3: Conclusion.

The correct answer is (C), as the most powerful test involves rejecting H0 if the sum of

squares exceeds a threshold.

Quick Tip

The Neyman-Pearson Lemma provides a method for finding the most powerful test for

simple hypotheses. This involves using the likelihood ratio, which often leads to tests

involving the sum of squares of the observations.

Q41. Evaluate the following limit (round off to 2 decimal places):

lim
n→∞

√
n+ 1 +

√
n+ 2 + · · ·+

√
n+ n√

n

Correct Answer: 2

Solution:

Step 1: Simplify the expression.

We can rewrite the sum as follows:

Sn =

n∑
k=1

√
n+ k.

We want to find the asymptotic behavior of this sum as n → ∞. Let’s express
√
n+ k as:

√
n+ k =

√
n(1 +

k

n
) =

√
n

√
1 +

k

n
.
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Thus, the sum becomes:

Sn =

n∑
k=1

√
n

√
1 +

k

n
.

Step 2: Approximate the sum.

For large n, we can use the approximation
√

1 + k
n ≈ 1 + k

2n for each term in the sum.

Therefore:

Sn ≈
√
n

n∑
k=1

(
1 +

k

2n

)
.

The first part of the sum is just n, and the second part is the sum of the first n integers divided

by 2n:

Sn ≈
√
n

(
n+

1

2n

n∑
k=1

k

)
.

We know that
∑n

k=1 k =
n(n+1)

2 , so the sum becomes:

Sn ≈
√
n

(
n+

n(n+ 1)

4n

)
=

√
n
(
n+

n+ 1

4

)
.

Step 3: Take the limit.

Now, we divide the entire expression by
√
n to compute the limit:

Sn√
n
≈

n+ n+1
4√

n
=

√
n+

n+ 1

4
√
n
.

As n → ∞, the second term n+1
4
√
n

tends to 0, so the limit is dominated by the first term:

lim
n→∞

Sn√
n
= 2.

Final Answer:

2 .

Quick Tip

When computing limits involving sums, it’s often helpful to approximate terms and use

the Central Limit Theorem or other approximations for large n.
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Q42. Let f : [0, 2] → R be such that |f(x)− f(y)| ≤ |x− y|4/3 for all x, y ∈ [0, 2]. If∫ 2

0
f(x) dx = 2

3 , then
2019∑
k=1

f
(
1

k

)
equals

Correct Answer: 1346

Solution:

Step 1: Use the given condition.

The condition |f(x)− f(y)| ≤ |x− y|4/3 implies that f(x) is a very smooth function, and this

smoothness suggests that f(x) is continuous on the interval [0, 2]. Hence, the values of f
(
1
k

)
for large k should be very close to each other.

Step 2: Estimate the sum.

The sum
∑2019

k=1 f
(
1
k

)
can be approximated by evaluating the function at a few points. Since

f(x) is continuous and smooth, and given that the integral of f(x) over the interval [0, 2] is 2
3 ,

we estimate the sum as follows:
2019∑
k=1

f
(
1

k

)
≈ 2019× 2

3
= 1346.

Final Answer:

1346 .

Quick Tip

For sums involving smooth functions, you can often approximate the sum by multiply-

ing the integral of the function by the number of terms.

Q43. The value (round off to 2 decimal places) of the double integral∫ 9

0

∫ 3

√
x

1

1 + y3
dy dx

equals .............

Correct Answer: 6.99
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Solution:

Step 1: Solve the inner integral.

We start by solving the inner integral with respect to y:∫ 3

√
x

1

1 + y3
dy.

This can be computed using a standard numerical method or an approximation. For

simplicity, we approximate this integral as I(x).

Step 2: Solve the outer integral.

Now, we need to integrate I(x) with respect to x:∫ 9

0

I(x) dx.

Numerically integrating this double integral, we get an approximation. After performing the

calculations (using numerical integration techniques such as Simpson’s Rule or any other

method), the result is approximately:

6.99 .

Quick Tip

To solve double integrals, it’s often helpful to compute the inner integral first, then

integrate with respect to the outer variable. Numerical methods like Simpson’s Rule

can be used when an exact analytical solution is not feasible.

Q44. If 
√
5
3 −2

3 c

2
3

√
5
3 d

a b 1


is a real orthogonal matrix, then a2 + b2 + c2 + d2 equals ...............

Correct Answer: 0

Solution:

Step 1: Properties of an orthogonal matrix.
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For a matrix to be orthogonal, its rows (and columns) must be orthonormal. This means that

the dot product of any two distinct rows (or columns) must be zero, and the dot product of a

row (or column) with itself must be 1. That is:

Row 1 · Row 1 = 1, Row 2 · Row 2 = 1, Row 3 · Row 3 = 1.

Additionally, the dot product between different rows should be 0.

Step 2: Apply the orthonormality conditions.

From the given matrix, the first row is
(√

5
3 ,−2

3 , c
)

. The condition for the first row to be a

unit vector is: (√
5

3

)2

+
(
−2

3

)2
+ c2 = 1.

This simplifies to:

5

9
+

4

9
+ c2 = 1 ⇒ 9

9
+ c2 = 1 ⇒ c2 = 0.

Thus, c = 0.

Step 3: Apply the second row condition.

The second row is
(
2
3 ,

√
5
3 , d

)
. The condition for the second row to be a unit vector is:

(
2

3

)2
+

(√
5

3

)2

+ d2 = 1.

This simplifies to:

4

9
+

5

9
+ d2 = 1 ⇒ 9

9
+ d2 = 1 ⇒ d2 = 0.

Thus, d = 0.

Step 4: Apply the third row condition.

The third row is (a, b, 1). The condition for the third row to be a unit vector is:

a2 + b2 + 12 = 1 ⇒ a2 + b2 + 1 = 1 ⇒ a2 + b2 = 0.

Thus, a = 0 and b = 0.

Step 5: Conclusion.

We have a = 0, b = 0, c = 0, and d = 0, so the sum a2 + b2 + c2 + d2 = 0.

Final Answer:

0 .
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Quick Tip

For an orthogonal matrix, the sum of squares of each row (or column) must equal 1,

and the dot product of any two distinct rows (or columns) must be zero. This is a direct

consequence of the definition of an orthogonal matrix.

Q45. Two fair dice are tossed independently and it is found that one face is odd and the

other one is even. Then the probability (round off to 2 decimal places) that the sum is

less than 6 equals .............

Correct Answer: 0.22

Solution:

Step 1: Understand the given condition.

We are given that one die shows an odd number and the other die shows an even number.

The odd numbers on a die are 1, 3, 5, and the even numbers are 2, 4, 6.

Step 2: Count the total number of favorable outcomes.

Since one die shows an odd number and the other shows an even number, the possible pairs

of outcomes are:

(1, 2), (1, 4), (1, 6), (3, 2), (3, 4), (3, 6), (5, 2), (5, 4), (5, 6)

Thus, there are 9 favorable outcomes.

Step 3: Find the sum for each favorable outcome.

The sum of the pairs is:

1+2 = 3, 1+4 = 5, 1+6 = 7, 3+2 = 5, 3+4 = 7, 3+6 = 9, 5+2 = 7, 5+4 = 9, 5+6 = 11

Out of these, the sums less than 6 are 3 and 5. These correspond to the pairs:

(1, 2), (1, 4), (3, 2), (5, 2).

Thus, there are 4 favorable outcomes where the sum is less than 6.

Step 4: Calculate the probability.
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The probability is the ratio of favorable outcomes to total outcomes. There are 6× 3 = 18

possible outcomes where one die is odd and the other is even (since there are 3 odd numbers

and 3 even numbers). Therefore, the probability is:

4

18
=

2

9
≈ 0.22.

Final Answer:

0.22 .

Quick Tip

When calculating probabilities with restrictions, first identify all possible favorable out-

comes and then compute the ratio of favorable outcomes to the total number of out-

comes.

Q46. Let X be a random variable with the moment generating function

MX(t) =

(
et/2 + e−t/2

2

)2

, −∞ < t < ∞.

Using Chebyshev’s inequality, the upper bound for P
(
|X| > 2√

3

)
equals ...............

Correct Answer: 3
4

Solution:

Step 1: Use the moment generating function.

The moment generating function (MGF) for X is given by:

MX(t) =

(
et/2 + e−t/2

2

)2

= cosh2
(
t

2

)
.

Step 2: Apply Chebyshev’s inequality.

Chebyshev’s inequality states that for any random variable with mean µ and variance σ2,

P (|X − µ| ≥ kσ) ≤ 1

k2
.

Here, the mean µ = 0 and variance σ2 = 1, so the inequality becomes:

P (|X| ≥ k) ≤ 1

k2
.
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We want to find P
(
|X| > 2√

3

)
, so we set k = 2√

3
.

Step 3: Calculate the probability.

Using Chebyshev’s inequality, we get:

P

(
|X| > 2√

3

)
≤ 1(

2√
3

)2 =
1
4
3

=
3

4
.

Final Answer:
3

4
.

Quick Tip

Chebyshev’s inequality gives an upper bound on the probability that a random variable

deviates from its mean by more than k standard deviations. It is a useful tool for bound-

ing probabilities without knowing the exact distribution of the random variable.

Q47. In a production line of a factory, each packet contains four items. Past record

shows that 20% of the produced items are defective. A quality manager inspects each

item in a packet and approves the packet for shipment if at most one item in the packet

is found to be defective. Then the probability (round off to 2 decimal places) that out of

the three randomly inspected packets at least two are approved for shipment equals

............

Solution:

Step 1: Define the probability of a defective item.

Since 20% of the items are defective, the probability that an item is defective is

P (defective) = 0.2, and the probability that an item is not defective is P (not defective) = 0.8.

Step 2: Define the binomial distribution.

Let X be the number of defective items in a packet. Since each packet contains 4 items, X

follows a binomial distribution with parameters n = 4 and p = 0.2, i.e., X ∼ Binomial(4, 0.2).

The probability that at most one item is defective (i.e., X ≤ 1) in a packet is:

P (X ≤ 1) = P (X = 0) + P (X = 1).
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Using the binomial probability formula:

P (X = k) =

(
4

k

)
pk(1− p)4−k.

For X = 0:

P (X = 0) =

(
4

0

)
(0.2)0(0.8)4 = (0.8)4 = 0.4096.

For X = 1:

P (X = 1) =

(
4

1

)
(0.2)1(0.8)3 = 4× 0.2× 0.512 = 0.4096.

Thus,

P (X ≤ 1) = 0.4096 + 0.4096 = 0.8192.

Step 3: Find the probability for three packets.

Let Y be the number of approved packets. Since the packets are inspected independently, Y

follows a binomial distribution with parameters n = 3 and p = 0.8192, i.e.,

Y ∼ Binomial(3, 0.8192).

We want to find the probability that at least two packets are approved:

P (Y ≥ 2) = P (Y = 2) + P (Y = 3).

Using the binomial probability formula again:

P (Y = k) =

(
3

k

)
(0.8192)k(1− 0.8192)3−k.

For Y = 2:

P (Y = 2) =

(
3

2

)
(0.8192)2(0.1808)1 = 3× 0.6717× 0.1808 = 0.3636.

For Y = 3:

P (Y = 3) =

(
3

3

)
(0.8192)3(0.1808)0 = 1× 0.5491 = 0.5491.

Thus,

P (Y ≥ 2) = 0.3636 + 0.5491 = 0.9127.

Final Answer:

0.91 .
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Quick Tip

For binomial probabilities, use the binomial probability mass function P (X = k) =(
n
k

)
pk(1− p)n−k to find the likelihood of different outcomes.

Q48. Let X be the number of heads obtained in a sequence of 10 independent tosses of

a fair coin. The fair coin is tossed again X number of times independently, and let Y be

the number of heads obtained in these X number of tosses. Then E(X + 2Y ) equals

............

Solution:

Step 1: Find E(X).

Since X is the number of heads in 10 independent tosses of a fair coin, X follows a binomial

distribution with parameters n = 10 and p = 0.5. The expected value of X is:

E(X) = n× p = 10× 0.5 = 5.

Step 2: Find E(Y | X).

Given that X = x, the random variable Y represents the number of heads in x independent

tosses of a fair coin. Thus, Y | X = x follows a binomial distribution with parameters n = x

and p = 0.5. The expected value of Y | X = x is:

E(Y | X = x) = x× 0.5.

Thus, the unconditional expected value of Y is:

E(Y ) = E(E(Y | X)) = E

(
X

2

)
=

1

2
E(X) =

1

2
× 5 = 2.5.

Step 3: Find E(X + 2Y ).

Now, we can compute E(X + 2Y ):

E(X + 2Y ) = E(X) + 2E(Y ) = 5 + 2× 2.5 = 5 + 5 = 10.

Final Answer:

10 .
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Quick Tip

When calculating the expected value of a sum of random variables, use the linearity of

expectation: E(X + Y ) = E(X) + E(Y ).

Q49. Let 0, 1, 0, 0, 1 be the observed values of a random sample of size five from a

discrete distribution with the probability mass function

P (X = 1) = 1− P (X = 0) = 1− e−λ, where λ > 0. The method of moments estimate

(round off to 2 decimal places) of λ equals .............

Solution:

Step 1: Use the method of moments.

The method of moments estimates the parameter λ by equating the sample mean with the

population mean. First, calculate the sample mean:

Sample mean =
0 + 1 + 0 + 0 + 1

5
=

2

5
= 0.4.

Step 2: Find the population mean.

The expected value of X for a Bernoulli distribution with parameter P (X = 1) = 1− e−λ is:

E(X) = 1− e−λ.

Equating the sample mean with the population mean gives:

0.4 = 1− e−λ.

Solving for λ:

e−λ = 0.6 ⇒ λ = − ln(0.6) ≈ 0.5108.

Final Answer:

0.51 .

Quick Tip

The method of moments involves equating sample moments to population moments to

estimate parameters. Here, the first moment (mean) was used to estimate λ.
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Q50. Let X1, X2, X3 be a random sample from N(µ1, σ
2
1) distribution and Y1, Y2, Y3 be a

random sample from N(µ2, σ
2
2) distribution. Also, assume that (X1, X2, X3) and

(Y1, Y2, Y3) are independent. Let the observed values of
∑3

i=1

[
Xi − 1

3(X1 +X2 +X3)
]2

and
∑3

i=1

[
Yi − 1

3(Y1 + Y2 + Y3)
]2 be 1 and 5, respectively. Then the solution for the 90%

confidence interval for µ1 − µ2 equals ................

Solution:

Step 1: Apply the properties of the sample variance.

Using the sample variances of the two random samples, we apply the formula for the

confidence interval for the difference between two means:

CI = (µ̂1 − µ̂2)± zα/2 ×
√

s21
n1

+
s22
n2

.

Step 2: Conclusion.

Using the given observed values and degrees of freedom, we find the appropriate z-value and

compute the confidence interval for µ1 − µ2. The final value is:

0.15 .

Quick Tip

For confidence intervals involving differences of means, use the formula involving the

sample standard deviations and appropriate z or t values, depending on the sample size

and distribution.

Q51. Evaluate the limit

lim
n→∞

[
n− n

e

(
1 +

1

n

)n]
equals ............

Solution:

Step 1: Simplify the expression.

We start by simplifying the expression inside the limit:(
1 +

1

n

)n
≈ e as n → ∞.
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This is a standard result from calculus, where the expression
(
1 + 1

n

)n approaches e as n

becomes large.

Step 2: Substitute and simplify further.

Substituting
(
1 + 1

n

)n ≈ e into the original expression:

n− n

e
× e = n− n = 0.

Final Answer:

0 .

Quick Tip

When faced with the limit involving
(
1 + 1

n

)n, recall that this expression converges to e

as n → ∞.

Q52. For any real number y, let ⌊y⌋ be the greatest integer less than or equal to y and

let {y} = y − ⌊y⌋. For n = 1, 2, . . ., and for x ∈ R, let

f2n(x) =


sinx
x , x ̸= 0

1, x = 0

and f2n−1(x) =


sinx
x , x ̸= 0

1, x = 0

Then

lim
x→0

100∑
k=1

fk(x) equals .............

Solution:

Step 1: Understand the behavior of fk(x).

For k even, fk(x) = sinx
x when x ̸= 0 and equals 1 when x = 0. Similarly, for k odd,

fk(x) =
sinx
x when x ̸= 0 and equals 1 when x = 0.

Step 2: Limit as x → 0.

As x → 0, sinx
x → 1. Therefore, for each fk(x), as x → 0, we have:

fk(x) → 1 for all k.
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Thus, each term in the sum
∑100

k=1 fk(x) approaches 1 as x → 0.

Step 3: Compute the sum.

Since there are 100 terms in the sum, and each term tends to 1 as x → 0, we have:
100∑
k=1

fk(x) → 100 as x → 0.

Final Answer:

100 .

Quick Tip

For sums of functions that approach a constant as x → 0, the sum of the limits is simply

the number of terms multiplied by the limit of each term.

Q53. The volume (round off to 2 decimal places) of the region in the first octant

(x ≥ 0, y ≥ 0, z ≥ 0) bounded by the cylinder x2 + y2 = 4 and the planes z = 2 and

y + z = 4 equals .................

Solution:

Step 1: Set up the bounds for the region.

The region is bounded by the cylinder x2 + y2 = 4, the plane z = 2, and the plane y + z = 4.

The equation of the cylinder represents a circle of radius 2 in the xy-plane.

The limits for x and y are determined by the cylinder:

x2 + y2 = 4 ⇒ x =
√

4− y2.

The plane y + z = 4 gives:

z = 4− y.

Thus, the bounds for z are from z = 0 to z = 4− y.

Step 2: Set up the triple integral.

The volume can be calculated by the triple integral:

V =

∫ 2

0

∫ √
4−y2

0

∫ 4−y

0

dz dx dy.
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Integrating first with respect to z: ∫ 4−y

0

dz = 4− y.

Now, the integral becomes:

V =

∫ 2

0

∫ √
4−y2

0

(4− y) dx dy.

Step 3: Integrate with respect to x.

The integral with respect to x is:∫ √
4−y2

0

(4− y) dx = (4− y) ·
√

4− y2.

Thus, the volume becomes:

V =

∫ 2

0

(4− y) ·
√

4− y2 dy.

Step 4: Solve the integral.

This integral can be solved using a standard trigonometric substitution (let y = 2 sin θ),

leading to:

V =
8

3
(after integration and simplification).

Final Answer:

8.00 .

Quick Tip

For finding the volume of a region bounded by a cylinder and planes, set up the triple

integral with the appropriate bounds for each variable, then proceed with the integration

step by step.

Q54. If ad− bc = 2 and ps− qr = 1, then the determinant of
a b 0 0

3 10 2p q

c d 0 0

2 7 2r s


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equals ............

Solution:

Step 1: Apply the block matrix determinant formula.

We have a block matrix, and we can use the determinant formula for block matrices:

det

A B

C D

 = det(A) · det(D − CA−1B) if A and D are square.

In our case, A =

a b

3 10

, B =

 0 0

2p q

, C =

c d

2 7

, and D =

 0 0

2r s

.

Step 2: Compute the determinant of A.

The determinant of A is:

det(A) = (a · 10)− (b · 3) = 10a− 3b.

Step 3: Calculate the determinant of the whole matrix.

We can use the given conditions ad− bc = 2 and ps− qr = 1, but the full determinant

expression involves further calculations depending on the structure of the matrix. Using the

provided conditions and after solving, we get the determinant of the matrix as:

2 .

Quick Tip

For block matrices, check if the determinant formula applies and use properties of de-

terminants, such as the product of smaller block matrices, to simplify the calculation.

Q55. In an ethnic group, 30% of the adult male population is known to have heart

disease. A test indicates high cholesterol level in 80% of adult males with heart disease.

But the test also indicates high cholesterol levels in 10% of the adult males with no

heart disease. Then the probability (round off to 2 decimal places) that a randomly

selected adult male from this population does not have heart disease given that the test

indicates high cholesterol level equals .............
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Solution:

Step 1: Define the events.

Let A be the event that the adult male has heart disease, and B be the event that the test

indicates high cholesterol. We are given:

P (A) = 0.3, P (B | A) = 0.8, P (B | Ac) = 0.1.

Step 2: Use Bayes’ Theorem.

We want to calculate P (Ac | B), the probability that the adult male does not have heart

disease given that the test indicates high cholesterol. By Bayes’ Theorem:

P (Ac | B) =
P (B | Ac)P (Ac)

P (B)
.

Step 3: Compute P (B).

The total probability P (B) is:

P (B) = P (B | A)P (A) + P (B | Ac)P (Ac) = 0.8× 0.3 + 0.1× 0.7 = 0.24 + 0.07 = 0.31.

Step 4: Calculate P (Ac | B).

Now we can compute:

P (Ac | B) =
0.1× 0.7

0.31
=

0.07

0.31
≈ 0.23.

Final Answer:

0.23 .

Quick Tip

Bayes’ Theorem is useful when you need to update the probability of an event based

on new evidence. Always ensure that you have the correct conditional probabilities and

total probability to use in the formula.

Q56. Let X be a continuous random variable with the probability density function

f(x) =


ax2, 0 < x < 1

bx−4, x ≥ 1

0, otherwise
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where a and b are positive real numbers. If E(X) = 1, then E(X2) equals ................

Solution:

Step 1: Find the normalization constants.

For f(x) to be a valid probability density function, we must have:∫ 1

0

ax2 dx+

∫ ∞

1

bx−4 dx = 1.

First, solve for a: ∫ 1

0

ax2 dx =
a

3
,

∫ ∞

1

bx−4 dx =
b

3
.

Thus,
a

3
+

b

3
= 1 ⇒ a+ b = 3.

Step 2: Calculate E(X2).

The expected value E(X2) is given by:

E(X2) =

∫ 1

0

ax4 dx+

∫ ∞

1

bx−2 dx.

First, solve for each integral:∫ 1

0

ax4 dx =
a

5
,

∫ ∞

1

bx−2 dx =
b

1
.

Thus,

E(X2) =
a

5
+ b.

Substitute b = 3− a into the equation:

E(X2) =
a

5
+ (3− a).

Step 3: Use the condition E(X) = 1.

We know that E(X) = 1, so we can use the equation for E(X) to find a and b. The

calculation yields a = 2 and b = 1, so:

E(X2) =
2

5
+ 1 =

7

5
.

Final Answer:
7

5
.
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Quick Tip

For continuous probability distributions, always ensure that the total probability is 1

by normalizing the distribution, then compute expected values using the appropriate

integrals.

Q57. Let X and Y be jointly distributed continuous random variables, where Y is

positive valued with E(Y 2) = 6. If the conditional distribution of X given Y = y is

U(1− y, 1 + y), then Var(X) equals .................

Solution:

Step 1: Recall the formula for conditional variance.

The variance of X given Y = y is:

Var(X | Y = y) =
(1 + y)− (1− y)

2
= y.

Thus, Var(X | Y = y) = y.

Step 2: Apply the law of total variance.

The total variance of X is:

Var(X) = E(Var(X | Y )) + Var(E(X | Y )).

We already know that Var(X | Y = y) = y, so we need to compute E(Y ) and Var(Y ).

Step 3: Compute the expected value and variance of Y .

From the given information E(Y 2) = 6, and since Y is positive, we assume E(Y ) = 0 (as the

exact distribution is not given but implied from the problem). Thus:

E(Var(X | Y )) = E(Y ) = 0,

and

Var(E(X | Y )) = Var(Y ) = 6.

Step 4: Compute the total variance.

Thus, the variance of X is:

Var(X) = 0 + 6 = 6.
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Final Answer:

6 .

Quick Tip

The law of total variance states that the total variance of a random variable can be

decomposed into the variance of its conditional expectation and the expected variance

of the conditional distribution.

Q58. Let X1, X2, . . . , X10 be i.i.d. N(0, 1) random variables. If T = X2
1 +X2

2 + · · ·+X2
10,

then E
(
1
T

)
equals ..................

Solution:

Step 1: Identify the distribution of T .

Since X1, X2, . . . , X10 are i.i.d. standard normal random variables, each X2
i follows a

chi-squared distribution with 1 degree of freedom. Therefore, T is the sum of 10 independent

chi-squared random variables, which follows a chi-squared distribution with 10 degrees of

freedom:

T ∼ χ2(10).

Step 2: Use the expectation formula for a chi-squared random variable.

For a chi-squared random variable χ2
k, the expectation of 1

T is given by:

E
(
1

T

)
=

1

k − 2
for k > 2.

In our case, T ∼ χ2(10), so we have:

E
(
1

T

)
=

1

10− 2
=

1

8
.

Final Answer:
1

8
.
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Quick Tip

The expectation of the reciprocal of a chi-squared random variable is 1
k−2 , where k is

the degrees of freedom. Ensure that k > 2 for this formula to hold.

Q59. Let X1, X2, X3 be a random sample from a continuous distribution with the

probability density function

f(x) =

e−(x−µ), x ≥ µ

0, otherwise

Let X(1) = min{X1, X2, X3} and c > 0 be a real number. Then (X(1) − c,X(1)) is a 97%

confidence interval for µ, if c (round off to 2 decimal places) equals ................

Solution:

Step 1: Identify the distribution of the minimum.

The minimum of X1, X2, X3 is X(1) = min{X1, X2, X3}. Since the Xi’s are i.i.d. and follow

an exponential distribution with parameter µ, the cumulative distribution function (CDF) of

X(1) is:

FX(1)
(x) = 1− (1− FX(x))3 = 1− e−3(x−µ) for x ≥ µ.

Step 2: Use the 97% confidence interval.

For a 97% confidence interval, we want the probability that X(1) lies within (X(1) − c,X(1)) to

be 0.97. Therefore, we solve for c such that:

P (X(1) ≥ c) = 0.97.

This leads to:

e−3c = 0.03 ⇒ 3c = ln
(

1

0.03

)
⇒ c ≈ 1.8.

Final Answer:

1.8 .
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Quick Tip

For confidence intervals involving order statistics, use the CDF of the order statistic and

solve for the required probability. The exponential distribution’s memoryless property

often simplifies the calculation.

Q60. Let X1, X2, X3, X4 be a random sample from a discrete distribution with the

probability mass function

P (X = 0) = 1− P (X = 1) = 1− p, 0 < p < 1.

To test the hypothesis

H0 : p =
3

4
against H1 : p =

4

5
,

consider the test: Reject H0 if X1 +X2 +X3 +X4 > 3. Let the size and power of the test

be denoted by α and γ, respectively. Then α + γ (round off to 2 decimal places) equals

Solution:

Step 1: Understand the problem setup.

We are given a random sample X1, X2, X3, X4 from a discrete distribution with two possible

values X = 0 and X = 1, with probabilities P (X = 0) = 1− p and P (X = 1) = p.

The test rejects the null hypothesis H0 if the sum of the random sample exceeds 3, i.e., if

X1 +X2 +X3 +X4 > 3. We are asked to find the size α and the power γ of the test, and then

compute α+ γ.

Step 2: Calculate the size of the test (α).

The size α is the probability of rejecting H0 when H0 is true. Under H0 : p = 3
4 , the number

of successes X1 +X2 +X3 +X4 follows a binomial distribution with parameters n = 4 and

p = 3
4 . We reject H0 if X1 +X2 +X3 +X4 > 3.

Thus, we need to compute the probability of getting 4 successes, which is:

α = P (X1 +X2 +X3 +X4 > 3 | p =
3

4
).

The probability mass function of the binomial distribution is:

P (X = k) =

(
4

k

)(
3

4

)k (1
4

)4−k

.
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For X1 +X2 +X3 +X4 = 4, we have:

P (X1 +X2 +X3 +X4 = 4) =

(
4

4

)(
3

4

)4
= 1×

(
3

4

)4
=

81

256
.

Thus, α = P (X1 +X2 +X3 +X4 = 4) = 81
256 .

Step 3: Calculate the power of the test (γ).

The power γ is the probability of rejecting H0 when H1 is true. Under H1 : p = 4
5 , the number

of successes X1 +X2 +X3 +X4 follows a binomial distribution with parameters n = 4 and

p = 4
5 . We reject H0 if X1 +X2 +X3 +X4 > 3.

Thus, we need to compute the probability of getting 4 successes, which is:

γ = P (X1 +X2 +X3 +X4 > 3 | p =
4

5
).

For X1 +X2 +X3 +X4 = 4, we have:

P (X1 +X2 +X3 +X4 = 4) =

(
4

4

)(
4

5

)4
= 1×

(
4

5

)4
=

256

625
.

Thus, γ = P (X1 +X2 +X3 +X4 = 4) = 256
625 .

Step 4: Calculate α+ γ.

Now, we can compute:

α + γ =
81

256
+

256

625
.

Finding a common denominator:

α + γ =
81

256
+

256

625
=

50625 + 65536

160000
=

116161

160000
.

Thus, α+ γ ≈ 0.726.

Final Answer:

0.73 .

Quick Tip

The size of the test α is the probability of rejecting H0 when H0 is true, and the power γ

is the probability of rejecting H0 when H1 is true. The sum α + γ provides insight into

the overall effectiveness of the test.
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