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1. oo R M1 om Texeh AR Sfvtear : 1x5=5

Choose the correct answer from the following
alternatives :

(@) nACH TR W 3> IGT oM 2°7
The meanofa x2 -distribution with n dfis
() Jn
(i) n?
(i) n

(iv) 2n
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(2) (3)
(b) tABT Ao T e (d) MLE(52)=s2, afern( zomet 23
The m.gf. of t-distribution is MLE (52) = s?, sample variance is
i) 0
i (i) RIS SF SFeTS ARFTE
(ii) n consistent and unbiased estimator
(iii) n-2 (i) o 57 SRfoTe S T2l
coneistent but not unbiased
(iv) (7IET% #24) estimator
undefined (iii) T TS "
only consistent estimator
(c) AT 2 (HACCE G ez 3 iy (iv) @@ @able ==
Estimation is possible only in case of a None of the above
(i) == (e) &b TR & 27
patameter Power of a test is
(ii) e (i) P{xe w|H;}
sample

(i) P{xe w|Hg}
(iii) Az dferd (iii) Pixe w|Hy)

random sample
(iv) P{xe w|H,}
) G GBS w2
fiv) T3S TS w I CF |

None of the above
where w is critical region.
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2. wm%mﬁm(ﬁ@mvﬁsﬁ): 2x5=10

Answer the following questions (any five) :
(@) %% e fey <y |
Find the mean of x2-distribution,.

(b)  F-3%5 IRz for |

Write the uses of F-distribution.
(c) 7S SFeRee wigwr fiay |

Define consistent estimator,
(d) @B S SREEY BNBTTYE R 2

What are the properties of a good
estimator?

() &3 AR &R “[wr =7 34 |
Explain UMP test.

7, mmwmmmnmﬁm
Define CR and BCR.

(g) @MEF cwaa e &2
What is power of CR?

3. x23%m W@ f 1 1?53 @R of Sy IRy
oI 3T | 245=7
Define y?-distribution. State the additive
property of y2-variate and prove it.
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©%4qTr / Or

Yob ¢ ofomfer e R Jrob ¢ oRwR
SSURAPR R 3 2 TR IR @ M1 1+2+4=7
Define ‘Student’s ¢ statistic. What are the
assumptions of Student’s t-test? Mention its
uses.

e afemfes e fan 1 @ 2a i, Xo,*y Xp
b1 o AR ey ST N, 0°R *™1 @

(TR 023 91 ey s ey 4 | 2+6=8

Define sufficient statistic, Let Xy, Xg,++, X, be
a random sample drawn from a normal
Population Ny, 02). Find the sufficient
estimator of g2,

931 /Or

II]"'I ; I”’T@%ﬂmi’ﬁxl, x2,--.,xn @‘T‘"T n

Wﬂuwm«rﬁwm
WQWWWZW';’.WUQ?
T SR fNefy 34y !

. 2+6=8
Define likelihood function. Letx;, xp, .0 » be
n random sample drawn o

. from o normaj
distribution with mean p ang variance ¢ 2

Estimate MLE for . and ¢ 2.
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5. ﬁﬂﬂwﬁ'@ﬂm@%ﬁﬂ‘@lﬁmlﬂmi@aﬁ

gﬁmwlwmmwwm

f(x)=%e”’f i x>0

Ho:h=13RRe Hy: =2 e 3wt o
3

U WA I IR x>3.20. 2y e Bem

o #f el @RR SR 2
e Refy a1 1 o 2+6=8

Define type-I and t
ype-II errors. Su
sample of size 1 is drawn from g p.d fp pose &

1 -x
f(x)=xe Y5 x>0

For testing Hy: A =1against Hi: A= 4 the H
3’ °

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

4 /Or
- PrraaeTe oo 2 e awe 3491 8

What is Neyman-Pearson lemma? Prove it.

6. =TSl TEATS T T AT FRT IR
oS 57 TR @R o | 6+6=12
Explain likelihood ratio test. What is Wald’s
SPRT? Write its properties.
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w2t /Or

@ T IHRF B X, Xg, - X, QAR TOF
aFF Ny, 1) Refs, 3% u S@@ 1 Hy:p = p oI
RoRe Hy:p=p, 1w IR r@he wiRe
TS < fefa 31 12
Suppose that the random variables

Xy, Xg,-- X, are iid N(, 1) with unknown j.
Determine SPRT for tesing Hy:p =N against

Hl: !.l =“.1.
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