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(2)  Answer the following questions.

(2)
3)
(3)
4)
(¥)

o4l oy UL slkevuld 9.

.

Student’s Signature )

Logarithmic tables and statistical tables will be supplied on request.
agLuLsla sives 2id hissisla sives [Addlel 21mami »uaql.

oyl ollsy 2AIUAL vis Ul YL 291 £id 9.

(5) Non programmable scientific calculator is allowed.

(1)

Q-

A [Ed Ale2sls Sasydzdl Guulal 530 asi

Answer the following
<Al ULl GriR LUl

(1) Letx follows a Binomial distribution with parameter 6.

Figures given to the right indicate the marks of the question.

®

If 7= ax? + bx + ¢ is an unbiased estimator of 2, then find constants

a,b and c.

wAY 9 AU [gugl [Aazomiel ug269 A4 x AL 2l 9. o

T=ax? + bx + ¢ ¥l 2 wid[Medd 2RISR €11 dl a,b @i ¢ «l [54d Haal.

-~

(i) Find Fisher’s amount of function for parameter 6 for N(0,5?),

where 62 is known

ordIR o2 Ald €14 AR N(6,02) deladl [Aazgl Hidl 6 HI2 (523 2IHIG2

Vg SesRUUA [Q8Y Haal,

RAN-2003000205020113 | [1]

[PTO.]

P0170



(i11)) Show that Poisson distribution with parameter 6 is a member of one
parameter family of exponential distribution.

0 UAQALY] Ul [AdRQL 2 215 UAQL0L Aldisli [Adrgiaion Uyedl
UK 9.,

(iv) Explain : Decision function
AHondl ¢ [Aulicns Q8.

Q-2 (a) Attempt any one.

aM d w15 UAAL G LUl

(1)  Show that the problem of testing of hypothesis and point estimation
is a particular case of decision problem.
oldldl 3 uRseudl uRa, [Gig vie191d 2 [l [taiaddl (@l
USIR 9.,

(11)  In usual notation prove that if minimum variance unbiased estimator
exists then it is essentially unique.
YAMAA d5aHl Al 5305 04 YeddH [A2A01 @ 210904512
wi[zAcd H19dL €U dl d HIz Bis vid 25 o7 14 9.

(€))

(b) Attempt any two. (10)

aM d ol WAL Grr 2ul.
(i) Arandom variable x has a binomial distribution with parameter 6.
If the decision d(x) = % and the loss function is / (0, d) =(d—0)’
Then find the risk function
w4 6 Ao (guel [Qdzeme] ue29 24 X damt 214 9. od dx) =
[AgluicHs (84 21 454 [Q84 7 (0, d) =(d-0)° €iM dl odviH
CEORICIN
(i)  Suppose X, Xy,........ x,, 18 random sample taken from population
with finite mean u and finite variance o2, then find an unbiased
estimator of o2.
RMAA Heus g uRBA o? [Gazgendl auladl xpx,..x,
seell 42269 (gl QAL 24 8 dl o2 Al 2Ad[Medd 2RISR Hadl.
(i) Letx x,,........ x, be a random sample drawn from a Exponential

distribution with parameter € then find minimum variance bound
unbiased estimator of 6.

X[ Xgeereen X, Sl UE29 (£ AUAISA [AdR0L S o7l UAS O €U
Auiz]l dami il Sl dl 6 ol «YeddH (4§91 A4 1[G
PIYLASIR HAAL,
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Q-3 (a) Attempt any one.
M d is AL Grr BUUl.

(b)

(i)

(i)

State and prove Cramer Rao inequality with regularity conditions.

(6))

YUIid, 924l oveldl U B5AHL SHR UL 2AHHAL QUuil 24, AL61A 520,

Obtain the condition for existence of minimum variance bound
unbiased estimator.

Yl (AU 0128 el [Gedd ARSI HIZAAl 2R HiSedl 22
Hoal,

Attempt any two.
M d 6l Wil Gk 2Aul.

(i)

(i)

(iii)

Let x| ,%5,....... ,,»X, be a random sample drawn from a population
with p.d.f. f(x,0)=1, O<x<06+1
Then find consistent estimator of 6.

NN .

oA ug29 [zel idl Un[Penial qamial dami >l 9 5 o/« Uil
g2cd (A8 f(r,0)=1; O<x<O+19 dl 6 He A [48u

Qadl.

Show that Bernoulli distribution with parameter 6 is a member of

one parameter family of exponential distribution. Find complete

sufficient statistics of 8 and also find UMVUE of 6.

WA 0 Y] o] (491 21 ad URHl2R gHldl g 25 uledlaa«dl
AYe 9. d O HI2 sHudl2 Yuin [QAu oAl ddlL 0 HI2 UMVUE
Hol,

Define scale parameter.

Let x ;%50 ,»X,, be a random sample drawn from a following
distribution f(x, 0) = 1; 0~ 5 <x, <0 + &

Find Pitman estimator of 6.

254 UGl curvulL 2L

X[ XgerreenX, SEell UE29 [dEdl oll2lell Al [Adzomig] daimi
Bl €l dl 0 <Al [U2HIA 2411451 HOAl,

-1 | 1
f(x,@)—1,0—7<x1<0+7
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(1)

(i)

(iii)

Answer any two of the following questions
AU d 6l AL Grr 2Aul.

State and prove factorization theorem.
2999 UHY AUl 24, Aot $21.

In usual notation prove that if n—c0, E(7,) — 0 and V(T,) — 0 then
prove that T is a consistent estimator of 6.

WA(Ad A5 04 n—oo, E(T,) — 0 @A (T,) — 0 ¢l dll Aifedd 53
T, %1 A O 42 2014512 9.
In usual notation state and prove Rao- Black well theorem.

UY[AA A3AHL 1A oS dd UMY AUl 2l HLoia, s,
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