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The figures in the margin indicate full marks
for the questions

"rfl eE tE-{& <tft. btrs$ : 1

the correct answer from the following
aiternatives :

(a) n-?lsEr qqlq <rr< X2-<.frK 51V Q.'4

The mean of ay,2 -distribution with n df is

ft) Jn
c

(tL) n_

(iii) n

(iu) 2n
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t2)

(b) r-{frffi qTfsr"rc rP-dH q'E

The m.g.f. of t-distribution is

(t) o

(ii) n

(tii) n*2

frul {q<gmq rq{)
undefined

(c) qrsq-{ eQ ffi-qgn *3 rlftcq Q etl

Estimation is possible only in case of a

r, tr]TE

parameter

f,, srfeq'F

sample

rfi, slIk$ d&-f
random samPle

liul s'fT{ qhs {q{
None ofthe above
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(d) MLE(o'2) = s2, g&qxf srlnq q'E

MLE(o') = "', samPle variance is

f, Iiolu qfq \q-{E1g q6-dff

consistent and unbiased estimator

fi, c(fl\5 frE q{E4o q-+-6'fs rq{
consistent but not unbiased
estimator

[u/ qE-a Tils qF-{S

only consistent estimator

1'lul sflT{ qfl\s ;lq{

None of the above

(e) qh flAxt< -ifu q'q

Power of a test is

(i) Pt,xe wlHr|

(ii) P {x e tulH 6}

(iii) Ptrxe wlHs\

(iu) P{xe utlHi

{'E p"n-Bl cryq r

where r.u is critical region
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t5)

{2Rt / or

'@ / etMq{ qt'w frur @ r qRsrd

qBrmm13. fr fr t ?lm <i<qmq''1< Ez-m"r ffit 1 1+2+4:7

Define 'Student's t' statistic. What are the
assumptions of Student's f-test? Mention its
l-1SES.

.,Ffig AffiT x:=i ?: :lTl p'E x11 x2t..., xn

.{fi iitTfi{s slfu?=l '.T-r=f, r-dE }r[r, o2p opql 6q1g1

pgq I o2< qh '*z =-sF,$ fr.h +-fl t 2+6=8

Define sufficient statistic. Let x1, x2t ... , xn be
a random sample drawn from a normal
population I[(ir. o:1. Find the sufficient

estimatorofo2,

a<t4T / or

Tf+TsTrl'-$KI1elfinT I4ETQ.'q x1, x2,...,xn 31 n
qrsl-+{ TE&T flfur{ {l{1 p r{rc grmq o2 1o ett
gry{Hr a.fi"F "r<l ffi<r tqcq r p yttr cl2 T IN{
{ST€T \qfs-Es fr.fg +-{T t 2+6=8

Define likelihood function. Let x1, x2t -.., xn be
n random sample drawn from a normal
distribution with mean p arrd variance o 2.

Estimate MLE for yt and o2 .
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s. sqq qle frOn rflEq eftq qqg-t fifl r q-fl Es+ eh
$fu"fr qTsK 1 vqq qgTksT lrE rp?rir eKT cEKI

?qeq

f lx)

H6: i. = 1 a fro1fr6s H1: ),=1 ,a* sk{tr frs,3
a-s's qffq E'< {"freq x>3.2a. sqq qr .Bq{

a-rKfi eE qiEffs RI-$T qgxft.sT fr.fu q$ I qqm<

t-we fr"6 aEr , 2+6=8

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

'| 
-rf(x)=i" r ; x>O

L

For testing Hs: 7.= 1 against H, : ), = 1, tlr" Hor 3/
is rejected if x > 3.2O. Calculate the
probability of committing type-I and type-Il
errors. Also calculate the power of the test.

941t /Or
cRr{-{-Fm-{q!r arqT ft ? krc e{T.t s-$ I B

What is Neyman-Pearson lemma? Prove it.

6, *lslol wlonv il{il $-{T r <rs'- q-{*fiT T$R-.T
qfils ft t hm ecq1q frq 1 6+6:72

Explain likelihood ratio test. What is Wald's
SPRT? Write its properties.
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t7l

Wsf$ /Or

fiT qS We.S D-6lS x1, x2,...xn C{-{ grc-G \ry-+

,{T-s lr0& r1 ffi, rr'E p qBlst -F16:p=ps<
fr"Res Hti v = p, "rQm sR{tE q-{oBr re.rR.'r-l

qrnE "fftst fiqt T-{t I 12

Suppose that the random variables
xy x2t...xn are iid N(p, 1) with unknown p.

Determine SPRT for tesing Ho:F = p6 against
FIr:p=lrr.

***
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