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\ | 4EC2A Random Variable & Stochastic Processes
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Timt: 2 Hours Maximum Hark_s: -ﬂf

ersahilkagyan.Com Min. Passing Marks: 16

Instructions to Candidates:

Altempt three questions, sclecting one question each from anv three unis

All Questions carry equal marks. Schematte diagrams must be shown wherever
necessary. Any data vou feel mssing surtably be assumed and stated cleariy.
Units of quantities used/ calculuted must b stated cleariy

Use of ftollowing supporting material v permutted  during  examination
(Mentioned in form No. 205

1. NIL s S 2 NIL 11 -
NIT-
Q.1 1ar There arc 5 preen, 7 red balls Two balls are <elected one hy one without
replacemen Find the probability that Giest is green and second 1s red |65
thy  Discuss conditional probatwlity in detad Give an example to explan it AL
OR

Q.1 a2l How to determine the conditional probability from the given word problems  |6]
tb)  TFor three events A, B and C. we know that [10]
i A& Care independent
iy B & Care independemt
i A & B are dispoim
vl POAUC) = 273 PIBULC) = M4, PIAUBUC) = 11112
Find PtA). PUB) and MOy
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UNIT-

Wnite and explun distnbution and density Tunction 1%]
Explun Bemoulls and Poisson distribution with examples (K]
OR
Let X be a random vanable with PDF given by 1 ful O Aated [10]
0 utherwine
- Fod the constant C
) Find X and Van X)
il Find X > 1) ersahilkagyan.com
Discuss mean. sunance and moments funcuons. [6]
UNIT- 1l
Explain Gaussian random vanables in detal. [R]
State & claborate central hinut theorem [¥]

OR
Suppose that X, Y and /Z are three independent rundom vanables 11 XY = Ni0.1)
and Z - exponential 11, Tl [10)
i EIXYIZ=1]
m) EIXTY-7:17 =1

Whut do you mean by slatistical independence? (6]



UNIT- 1V

Q4 Drcus random provess and liner systems Faplain random PR ess e cf

OR
Q4 ar Eaplain Statistics of Stochastie Provesses
(b Dhscunss tollow ing terms for a Stochashie Process
i1 Mean

i Auto correlation
QF What are Sichasuic  Priwesses  in freguency  domain * Faplaim
s ilrum

QR
Qs ta) List ot properties of power speviral density

by Wnie shon note on Gaussian and White provesses
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