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Section B
Answer any SIX questions (6× 5 = 30 Marks)

1. If Tn is a consistent estimator of γ(θ) and Ψ(γ(θ)) is a continuous function of
γ(θ), then show that Ψ(Tn) is consistent estimator of Ψ(γ(θ)).

2. Identify the properties of MLE.
3. Inspect that for the distribution dF (x) = θe−θx; 0 < x < ∞ central confidence

limits for θ for large samples with 95% confidence coefficient are given by
θ =

(
1± 1.96√

n

)
/x.

4. Build the concept of Chi-square test for goodness of fit.
5. Demonstrate the MVB estimator for µ in the normal population N(µ, σ2),

where is σ2 known.
6. Examine Pearsons Type III distribution and estimate α and β in case of by the

method of moments.
7. Construct 100(1-α)% confidence interval for the parameters of

Poisson distribution.
8. Construct the procedure for testing of hypothesis.

Section C
Answer any THREE questions (3× 10 = 30 Marks)

9. Make use of consistent property and prove the sufficient condition for consistency.
10. Examine whether the Cramer Rao inequality provides a lower bound to the

variance of an unbiased estimator.
11. In random sampling from normal population N(µ, σ2) determine the maximum

likelihood estimators for (i) µ when σ2 is known (ii) σ2 when µ is known.
12. Inspect the 100(1−α)% confidence interval for the parameters (a) θ and (b) σ2,

of the normal distribution.
13. Elaborate the procedure for test for the equality of means of two normal

populations.
*****

1


