MA-406: MATHEMATICAL STATISTICS-I

Interpretations of Probability. Experiments and events. Definition of probability. Finite
sample spaces. Counting methods. The probability of a union of events. Independent events.
Definition of conditional probability. Baye’s’ theorem. Random variables and discrete
distributions. Continuous distributions. Probability function and probability density function.
The distribution function. Bivariate distributions. Marginal distributions. Conditional
distributions. Multivariate distributions. Functions of random variables. The expectation of a
random variable. Properties of expectations. Variance. Moments. The mean and the median.
Covariance and correlation. Conditional expectation. The sample mean and associated
inequalities. The multivariate normal distribution.
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