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STATISTICS WITH DATA ANALYTICS
MST2CO06 : Statistical Inference

Time : 3 Hours Max. Marks : BO

1. Obtain an unbiased estimatorffor elbased ofifa single observation from

3. What is meant by intefval‘estimalion ?
A

PACN
4. Let X~b (n, p),a&nd p.4 QnxRown paramelerss b
: method of mome:g.j// W
5. Define MLR property with an example. .
6. State the principle of invariance in testing of hypotheses.
7. Slate the Kendall's tau statistic.

8. Explain Chi-square test of goodness of fit. (8x2=16)

P.T.O.
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PART-B

Answer any four questions. Each carries 4 marks :

9. Obtain the CR lower bound for any unbiased estimator for p of a'normal

population.

10. Write short notes on

i) Joint sufficient statistic,

i) MVUE.

11, A random sample is dra
i) Method of MLE.

i) Method of momen G

12, Explain the following :
iy Error probabilities

ist-for a simple hypothesis

hematical expressions.
(4x4=16)

% PART - C

Answer any four guestions. Each carries 12 marks :

15. State and prove Rao-Blackwell theorem. Obtain the UMVUE of P(X = 0) where

X has negative binomial distribution.

16. Describe the procedure of MLE. Give an example to illustrate that MLE is not

un'i'iq'ue. Also show that method of moment estimators are consistent.
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17. Explain the following with examples :
i) MP test

i)y UMP test. Obtain the most powerful size o test using a single observation on
¥ ~ f{x} given that

4)(‘{)«::}(«:1

H,: {{x)= < against H,:f{x)=10<x<1.
il 1

o3 EE ) 0m

o

4-4x,Lax<1
X 55K <
L L
18. Derive the test statisti&ﬁ@e‘y@t@ w\g/lpﬁpulation means using
'E:I-'

r‘ﬁi
GLRT. State and prove any-cpg.pro oflikelirood ratio tesl.

_nts in SPRT. With usual

notations prove that o'+ ' < agp 5 (4%12=48)



