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1. oo [egmR 7|l ww Tedchl afk Sfered ¢ 1x5=5

Choose the correct answer from the following
alternatives :

(@) nFoH @R AE 2 -IFT T 29
The mean of a x> -distribution with n dfis
() \n
(i) n?
(i) n

(iv) 2n

26P/423 ( Turn Over)




(2)

(b) t-IBTA AAETF FoT 2
The m.g.f. of t-distribution is
() O
(ii) n
(i) n-2

(iv) (ERT F27)
undefined

(c) SRR B CFEeCR FH AMCR 7 6T

Estimation is possible only in case of a

(i) EToeT
parameter

(i) =fomf
sample

(iii) e afens
random sample

(iv) €°[F 9bl8
None of the above
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(d) MLE(c?)=s?, dfomf oper 3°5
MLE(c 2) = s?, sample variance is
(i) FRoTS T FAfSTS HFTE
consistent and unbiased estimator

(i) RS 57 SeeTe Sperh T2

consistent but not unbiased
estimator

(iti) ST TRAC AT

only consistent estimator
(iv) 879 Qble =Y
None of the above
(e) &bl “RrFE *fE 27
Power of a test is
() Pixew|H)
(i) P{xe w|Hgy}
(i) P{xe w|Hy}
(iv) P{xe w|H}
T w FEE T |

where w is critical region.
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2. OF P Yed frn (R e #fwbt) - 2x5=10
Answer the following questions (any five) :
(@) x2-A%a Mg Wy w0
Find the mean of x2 -distribution.

(b) F-3I%7E IR fordn |

Write the uses of F-distribution.

(c) TIRET® HFEH e Al |
Define consistent estimator.
(d) <1 oF AT BUNBPHR [ 2

What are the properties of a good
estimator?

(e) & F e P I T4
Explain UMP test.

(H TS cFa oF ey FIRE CFad AR 7 |
Define CR and BCR.

(g TIeF cFag e &2
What is power of CR?
3. yx2-a%wq weew o | y2-foq @R wf Staw IR
2T AT 2+5=7
Define xz—distribution. State the additive

property of xz—variate and prove it.
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4t / Or f

‘Fos ¢ ofoefes T @ Hob ot ARreR
SSHRIPRR 6 2 2R TR T 901 1+2+4=7

Define ‘Student’s ¢ statistic. What are the 1
assumptions of Student’s t-test? Mention its ‘
uses.

4.' 9{2{]’@ ATon* S q ATET %m{ LEl ‘2’3{ xl’ XQ,"" xn
951 e dfem e TR N, 62| AR TR

=@ | 629 @B g TeES T w9 2+6=8
Define sufficient statistic. Let x;, x,,+, X, be

a random sample drawn from a normal
population N, 52 ). Find the sufficient ‘

estimator of 5 2.
%41 /Or

TS| TN RS T | & A X, Xg, 0, X, GBI 1
R A o Ty WF 2R 62 IF <Ol
PPN A5 4 TR (R | OF 02 I JT@H
WIS SRFES Tolel 3 | 2+6=8
Define likelihood function. Let x;, x,,---, x,, be

n random sample drawn from a normal
distribution with mean p and variance o?.

Estimate MLE for u and o 4.
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5. 229 9 GOR 299 b9 5w | 49 36F @b
A PR 1 ToR WO TG FewE AF (@RI

Hy: A=13 Roffice lex%ﬂ%wasﬁmﬁ@

APY TAY 29 IME x>3-20. 4N HE fFon
AP @ KA @R FASe W 41 1 A[VWE
e oy 747 | 2+6=8

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

1 ~=x
=—e *; >0
fx) ke e

For testing Hy: A =1against H;: A = %, the H,

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

24! /Or
B -PEaEd Ay 52 306 2w 39 | 8

What is Neyman-Pearson lemma? Prove it.

6. *FTOI TS [ T4 | IO AT TSI
TS 52 TR PR e | 6+6=12
Explain likelihood ratio test. What is Wald’s
SPRT? Write its properties.
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54T / Or

qq ®E AGRE AT Xy, Xo,00 X, (@OF FOF AT
93P Ny, 1) FERe, 3°s p 9@ | Hy:p =W
RefRice Hy:p=p, [ 3RA0 e Fiike
Faofre “{Fr ey 4 |

Suppose that the random variables
X1, Xo, X, are iid N(u, 1) with unknown p.
Determine SPRT for tesing H:u = u against
Hl: M = Ml.
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