
BITS Pilani, K K Birla Goa Campus

BITS Pilani
K K Birla Goa Campus

Probability & Statistics  

Dr. Jajati Keshari Sahoo
Department of Mathematics



BITS Pilani, K K Birla Goa Campus

2|

0

1(c) Find 99%  confiden

(a) F

ce in

ind the re

terval for

(b) Fin

  
(

d  95%  conf

d) Find 90

idence in terval for 

%  confidence in terva

For the above data,

(e)

gressio

 Find 9

n line

6%  con

 

f
l 

idence in
fo

r

.

t
r 

e

xY






2val for .

Problem

x 0 1 2 3 4 5 6 7 8

y 12 10.5 10 8 7 8 7.5 8.5 9



BITS Pilani, K K Birla Goa Campus

1

0 1

0

1 1

(f) T est the hypothesis : 0  against 
                             : 0  at 5%  l
(g) Find T ype-II error for  0 .1
(h) T est the hypothesis:

. 
ev

7  at 1%  l

e .

e

l

vel.

H
H 











 

Problem



BITS Pilani, K K Birla Goa Campus

1 1

2

1 1

1 1

(B)  Cov  ,  Co

  V

v(

ar Var(A) )

,

(

).
n m n m

i i j j i j i j
i j i

n n

i i i i
i i

j

a X

a X b Y a

a

X Y

X

b
  

 



 
 

 

   
 

  

 

Theorem



BITS Pilani, K K Birla Goa Campus

1
1 1

1
1 1

1
1

Since (1/ )   and 

Cov( , ) Cov( , )

As 's are independent which implies Cov( , ) 0for .

1 Cov( ,
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