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

h raw moment of F-distribution.

Derive r!
State and prove the additive property of chi-square distribution.

Explain about the invariance property of consistent estimator.
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Estimate a and (3 for the following distribution by the method of moments.

B

flz; o, B)= mxo‘_leﬂx,() <z < oo.

. Given one observation from a population with p.d.f.

2
f(z; 9):§(9 —x),0 < x < 6: Obtain 100(1 - «)% confidence interval for 6.

. Write the procedure for testing of hypothesis.

. Explain about F test for equality of variances.
For 2 x 2 contingency table
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Prove that the chi square test of independence is.
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Section C
Answer any THREE questions (3 x 10 = 30 Marks)
Derive student’s t — distribution.

State and prove Cramer-Rao’s inequality.
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11. Show that in a random sample from a distribution with p.d.f.
f(2:0) =0e % 2>0; 1/ X is the MLE for 6 and has greater variance than
the unbiased estimator (n —1)/(n X).

12. Explain about chi-square test for independence of attributes.

13. Explain the following terms as used in hypothesis testing
(i) Test of significance
(i))Null Hypothesis - Alternate Hypothesis
(iii) Type I error - Type Il error
(iv) one Tailed test - Two Tailed test.

$okokokk



