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(The figures in the margin indicate full marks for the questions)

1. Answer the following questions: 1x4=4
a) Critical region is also known as---------- . (Fill in the blank)

b) Define type — I error.
c¢) State any one property of likelihood ratio test.
d) Non-parametric test does not make any assumption regarding the
form of population. (State true or false)
2. Answer any three of the following questions: 2x3=6
a) Define simple and composite hypothesis with example.
b) What are the properties of good estimator?

c) Write the advantages of non-parametric methods over parametric
methods.

d) Define Uniformly Most Powerful (UMP) test.

3. Answer any three of the following questions: 5x3=15

a) Differentiate between null and alternative hypothesis with an
example.



b) State and prove Neyman Pearson lemma.
c¢) Describe briefly the method of moments for estimation.
d) Write a note on Kolmogorov-Smirnov test for one sample.

e) State and prove the invariance property of consistent estimator.

Answer any two of the following questions: 10x2=20

a) Explain the likelihood ratio test. Let x4, x5, X3, --------- , Xn be a
random sample from N (y, 02), where ¢ is known. Develop
likelihood ratio test for Hy: 4 = pg against Hi: pu > py.

4+6=10
b) State and prove Cramer-Rao inequality. Also mention the
regularity conditions involved. 2+5+3=10

¢) (i) Define a run. Mention the certain assumptions associated
with non-parametric test. 2+3=5

(i1) Write a note on sign test for sample. 5
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