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STATISTICS
( Major )
Haper § o
( Statistical Inference-2 )

Full Marks : 60

Time : 3 hours

The figures in the margin indicate full marks
for the questions

1. Choose the ¢ofrect answer : e
(@) In a testing of hypothesis, power of a

test is e

(i) the probability of accepting a
h pothesis when it is trye

i) the ProPEDlY of rejecting o
hypothes! when it is fa)ge

i) the PTOPEPUY of accepting
hypothesls when it i5 1 Misn

(IU) None€ Of the above
In a sig? :

(b) only the sign of the difrerer

test, we use

() :

(ij) only REsndiablnde.  of e
difference® "

1 .

(i) both the TAEMAE ang gign oe 4y
differences :

(i) None of the above

[
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(2)

() 1In a testing of hypothesis problem, we

try to fix

() the type-l error and minimize
type-1 error

(i) the type-I error and maximize
type-1II error

(@) the type-1 error and maximize the
power of the test
(i) None of the above
(@) In a testing of hypothesis problem for a
normal distribution, if we specify the
mean but not the variance, then it e
be the case of
(i) simple hypothesis
(i) composite hypothesis
(@) alternatiye hypothesis
(iv) None of the above
The Neyman_-pearson 1emma
() always gives us the uniformly most
_ Powerfy (UMP) test
(i) sometimeg gives us the UMP test
(i) never gives us the UMP test

(iv) None of the above
{f) " Ihe KOlmOgorov_

(i) useg the

: disu'ibUtion

fi) DeVer ygeq Ry of empirical
dmtribution

(e)

Smirnov test staﬁSt.iC
of empirical
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2. Answer the follo

. s

(3)

(i) sometimes uses the concept of
o mpiriCal distribution
(i) None of the above
forward an interval
ose we put :
Sllllli?h we expect would include the true
w. L value, then the process is
param
called y
() testing of hypothesis

(i) non parametric inference
i :

(iii) interval gstmaion
(iy) None of the above
wing questions : - 2x4=8

o] and type-Il errors.

(a) Define typ
's T.
(b) Define Kendal
o ah i Neyman-Pearson lemma.
W most powerful test.
(@) Define .
nree of the following questions :
3. Answerany? 5x3=15
robability that a coin will
(a) Let pDbe 4 in single toss in order to test
fall in he& gl i )

1 ,gainst Hl-P—Z- The coin is
Hy:P=5 ;

2 (mes and Hg is rejected, if
tossed 3 neads aré obtained. Find
more tht?n ity of type-1 error and the
the pro 2 test.
power 0 7
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(4)

(b) Write an explanatory note on sign test.
() Write a note on likelihood ratio test.

(d) Write notes on non-parametric and
distribution-free tests.

4. Answer any three of the following questions :
10x3=30

(@) Describe any non-parametric test

consisting of two samples-

(b) () Write an explanatory note on
confidence interval. 6

(@) Describe briefly the run test.

(¢ () State the advantages of
Kolmogorov-Smirnov one-sample
statistic over chi-squar€ test. 3

(@) Suppose you are testing Hg:\ =2
against H,:) =1, where A is the
Parameter of the Poisson
dlStrlbutlon Obta-ln the best critical
region of the test. 7

(d) Describe how you will test the equality

means of {wo ynivariate normal

dlstnbutions using likelihood ratio test.
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