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1. v R oA wE Tew Afe Sfed : 1x5=5

Choose the correct answer from the following
alternatives :

(@) nAOF TER AR x*AGR M 2T
The mean of a x2 _distribution with ndfis
() In
(i) n*
(iii) n

(iv) 2n
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(2)

(b) tIBTA AT Fo 2 A

The m.g.f. of t-distribution is
(i) O
(i) n
(iii) n-2

(iv) (FERE 2H)
undefined

(c) R @3 Cwaerz WA ez 2 <l

Estimation is possible only in case of a

(i) ome
parameter

(ii) 2ot

sample

(iii) R efewef

random sample

(iv) @4 able T
None of the above
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(3)

(d) MLE(c?)=s?, afomf 2pe 27
MLE (02) = 2, sample variance is

(i) TS TF SIS SPF

consistent and unbiased estimator

(ii) oS 37 SfeTS TP =

consistent but

estimator

not unbiased

(iii) S(Fe RS ATFTP
only consistent estimator

(iv) €/ 9bre T

None of the above

ab1 AR *fE A

Power of a test is

(e)

() P{xe w|H}
(i) P{xe w|Ho}
(i) P{xe W|Hy}
(iv) P{xe w|H,}
TS w TR G |

where w is critical region.
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(4)

2. wod oppTRd T frn (R G #fwbt) 2x5=10

Answer the following questions (any five) :

(5)

%41 / Or

s ¢ afomfen ke fn et ¢ AR

(@ x*-3%T Mg Fef w400 sfeaRIPz & & 2 2R 92w TE 790 1 142+4=7

Find the mean of x2 -distribution. Define ‘Student’s ¢ statistic. What are the
assumptions of Student’s t-test? Mention its

(b) F-3%Ta IR fom | —
Write the uses of F-distribution.

(c) TRoMS WP el fir | 4. rfig efemfea sice | @ 29 X, xy,--, x,
Define consistent estimator. B! AR Ao eptrey T Ny, 02 R o

(d) &5 oE SRR gNeEE & &2 T2z | 6237 @b e wwer ek 34 | 2+6=8
What are the properties of a good Define sufficient statistic. Let x;, Xg, 1, X, b€

estimator? a random sample drawn from a normal

population N (u, 02). Find the sufficient
estimator of 62 .

(e) &% T *fEa Frw T 0|
Explain UMP test.

() TS (PG A T TS (Faa viged fay | ST / Or
Define CR and BCR.

(g TF cwar *fe &2
What is power of CR?

TS T A T | DA xy, xy,0, X, GBI 1
A AR 2o M p HF PR 62 T@ @bl
PR ABTE [ PRI (R | p W o2 q ITSW
TS e e 4 | 2+6=8
Define likelihood function. Let x;, x,,-, x,, be

n random sample drawn from a normal
distribution with mean p and variance o2

Estimate MLE for p and o 2.

3. y2-3%a e 1 y2-Req @eR of Ty IR
oe 4T | 2+5=7

Define y2-distribution. State the additive

property of x2 -variate and prove it.
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(6)

5. A ¥ Bow 4R Foa Aew W | 411 26T GO

Afemfa PR 1 TeR VIR T9g FoNR O[T
€03

>lx

f(x)=%e 3 x>0

Hy: A =13 Rofie Hpk=%°®ﬁﬁﬁmﬁﬁ@

J4FE WAy 2I IR x>3-20. AW HqE @AW
SRS T A @RE Swife Ay 7911 AR

e Ref 411 2+6=8

Define type-1 and type-II errors. Suppose a
sample of size 1 is drawn from a p.d.f.

>Ix

f=5et 5 x>0

For testing Hy: A = lagainst H;: A = %, the H

is rejected if x>3-20. Calculate the
probability of committing type-1 and type-II
errors. Also calculate the power of the test.

21 / Or
iR -PrreR oo &2 TS o= 90

What is Neyman-Pearson lemma? Prove it.

6. TSl SEATS AT | ATT T SO

wpere R0 TR @z fod 6+6=13

Explain likelihood ratio test. What is Wald’s
SPRT? Write its properties.
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(7)

S%[T / Or
?sawﬁwm Xy, Xg, -+ X, AR oG Wl
T N, ) Refe, 3’ NSRS | Hy =, q

‘H=Ho

RS H,: =, R 3Rt e e
W"”@"@‘Wﬁqﬁéﬂﬂ

Suppose that the random variables

X ’ -C2, 'C"L are ud }I a‘L’ 1) 'ltll LlIlkIlCu n LL'
'“

* % &
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