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1. ©o) RespRd 7}l wa Teqcol AR Sfeeqn @ 1x5=5

Choose the correct answer from the following
alternatives :

(@) nFeF TGR AR x*-IGW[ 5T 2]
The mean of a x 2 -distribution with n dfis
() \n
(i) n?
(ii)) n

(iv) 2n
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(2)

(b) A% OGS T 2
The m.g.f. of t-distribution is

(i) 0
(it) n
(iii) n-2

(iv) (E&ERm =)
undefined

(c) I @B CFqecE e IMcE B 9ol

Estimation is possible only in case of a <

(i) ToeT
parameter

(i) eifenf
sample

(iii) iR eifomf

random sample

(iv) 87T Qb8 =
None of the above
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2. e e ved (R e #fo) 2%x5=10
L Answer the following questions (any five) :
(@) x2-3%a g Fem 40
Find the mean of xz—distribution.

(b) F-I%77 IIPTR ol |

Write the uses of F-distribution.

(c) TS SRR T Al |
Define consistent estimator.

(d) @B =E e gaerR 2 |
What are the properties of a good ,
estimator? 1

(e) & T G 0P G 40|
Explain UMP test.

() TS (TG T ey FIfeT (a9 He i |
Define CR and BCR.

(g T Fag *fe [$2
What is power of CR?
8. x23%Tg e foan | 2-Ro9 @eR o Saw SR
ERIC R 2+5=7
Define y2-distribution. State the additive

property of x2-variate and prove it.

IR ———— ——
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(5)

Y241 / Or

“Frod v dforfas e fm i Bret ¢ R
SRR 5 6 2 R e2rorz o 41 | 1404427

Define ‘Student’s ¢ statistic. What are the

assumptions of Student’s t-test? Mention its
uses.

4. g dforfes @ far @ 2 x, x,, -0, x,
o1 AR 2o 2o S N (W, o2 “[1 ol
(2® | 627 9Bl i} wees e <5 | 2+6=8

Define sufficient statistic. Let x;, Xo,+*, X, be
a random sample drawn from a normal

population Ny, 02). Find the sufficient

estimator of 6 2.
24T / Or

XIS Tl FE WAl | 411 2 x;, Xy, 00, X, GBI 11
IR AR Ao e p SIF 2R 62 IE 9B
SPTN IBT 71 CETRT (2= | p O 62§ JZe
XPro] ST el FI | 2+6=8

Define likelihood function. Let x;, x,,-, x,, be

n random sample drawn from a normal

distribution with mean p and variance g2

Estimate MLE for u and a2,
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5. o 9 QO o199 o Sge | 4q1 265 @b

AT PR 1 o TSRS o7 Tl o[ @I
[0y

1,3
= s x>0
fw=1e

Hy: A =13 Refice H1;x=g.o®mmaﬁ@

AFF WAy I IME x>3.20. 4N IqF BOW
PRI @b RYe (@R WISl [l 41 | AT
e oy 47 | 2+6=8

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

f(x)=%e_7x ; x>0

For testing H,: A = 1 against Hi: 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.

< /Or
TR -PIeaaeem eiow &5 2 331 et <o) | 8

What is Neyman-Pearson lemma? Prove it.

R TP TG M1 0T SR TSR]
e 59 T BPTR o4y | 6+6=12

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

2«1/ Or

@ T AGRE T Xy, Xg,- X, @F FOF A
@ N, 1) Reie, 3% p w@re | Hy:p=py3
ReRIce Hy:p=p, “QF [ @i e
ST Al el |

Suppose that the random variables
X, Xg, -+ X, are iid N(y, 1) with unknown p.
Determine SPRT for tesing Hy:p = against
Hi:p=U,.
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