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State the ' properties of method of
moments.
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Define hniformly most powerful test.
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State the propertles of hkehhood ratio
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Let X, x2, 'be a random
sample from bmom1al population
with parameters n and p. If p is
knewn, then find unbiased estimator
of n and variance of the estimator.
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State the Lehmann-Scheffe theorem.

Let T, and T, be two unbiased
estimators of 6 and V(f;)=0-6

and V(T;) =0.9. Find the relative
efficiency -of T2 compared to T.
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b State the necessary and suffiment
‘ ;condltlons ;Jfor an estlmator to be

" random ob ervatlons of a Bernoulli
§ vanate X takmg the value 1 with
probablhty b and the value 0 with

| probablllty ( — p), then show that
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is a consistent estimator of p-Dp).
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What do you mean by likelihood
function? For random sample from
normal populatxon N (u,, 2), find the

maximum 11ke11hood eshmator for the
followmg Bl A
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the parameter 6 of a Poisson
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State Cramer-Rao inequality. How
is Cramer-Rao inequality useful

Win obtammg minimum variance
»'unblased estimator?
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62, when p, 1s known
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State ' the properties of minimum
chi-square method of estimation. Find
the maximum likelihood estimator for

distribution on the basis of sample of
size n.
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What is statistical hypothesis?
- Define ' null and  alternative

hypotheses with examples. Define
~ level of sxgmﬁcance
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Show that 'pOWer Of a BCR (Best

Critical Reglon) is | never less than
- its size. e
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Explain the utility of Neyman—‘
Pearson lemma. '
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Show that uniformly most powerful
critical region is necessarily
unbiased. Discuss the: general

method of construction of hkehhood
ratio test.
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Briefly describe . Wald’ sequential
probability ratio test How large must n
be for testing' H,:6=0,  against
H; :6=6,(> 90) for a normal populatlon
with mean 0 and variance 1?
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Use SPRT to test the hypothes1s
Hy:0=04 vs, H,_ 0= 91 for the Poisson
dlstnbutlon havmg p.m. f ‘
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Also find OC and ASN functxons
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