AU-326
M.AVLSe. Semester—II (CBCS Scheme) Examination
STATISTICS
(Testing of Hypothesis)
Paper—V1
Time @ Three Hours]| [Maximum Marks 80
Note :— Answer etther (A) or (B) in cach question.
. (A} (1) Detine the following terms :
{a) Critical region
(b) Two types of error
(c) Level of significance
~(d) Power of test.
(i) Deline MP est and UMP test. 8-8
OR
(BY (1)  Describe p-value concept in testing of hypothesis. Compare it with critical value concept.
(1) State NP lemma and prove 1ts necessary part. H+10
2. (A () Construct UMP w level test tor testing the hvpothesis H : 0 <0 againstH -6 > 8
for Bin. Uy, where nis known and 8 1s unknown and let x be the random variable
representing no. of successes.
(i)  Define Monotone Likelihood Ratuo (MLR) property and show that X ~ U0, 8) with
6 > 0 has MLR propertv in T{x). 8+8
| OR
By (1) State and prove Karlin-Rubin theorem.
(i)  Obtain UMP « level test of testing H : 8 £8 against H : 0 >0, where the r.s. ol
size n are from Poisson distribution with unknown parameter 6. 10+6
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30 4A) ) Construct LR test ol size o for X~ Binl po o test the hvoothesis Ho 0 P < P against
H, - F = 0
() Describe Peurson’s 77 test for zoodness of 111, 88

OR
By (1 Giver s ofsize n from the population with pdt :
] -
—¢ 7 0<x<

|'
*."-: Ly = 4 0
L0 s otherwise

Obrain 1 test of size ¢ for testing H, 1 8 = 0 aganst 11 1 0 =8
d1) - Describe Wald's test. g-8
40\ (11 Prove that SPRT terminates with probabiinny one.
- Detine SPRT for testing H 10 =0 against L 1 8 =60, >0 ), where g Is the parameter
of Poisson distribution. Find the expression for OC hanction, 8—%
' OR

(BY (1 Obtam SPRT fortesting [, : 8 =6 against H : 0 =08 > (). The samples are drawn
from nornal distribution whers o 15 known. Also obtain ASN funcuon.

Uiy Describe OC funcuon for SPRT. 88

L]
=
T

(i) Define :
(ay [nbiascd test
(p)  Cormpleteness
(2 Bounded completeness.
(i) State and prove necessary and sufficient condition for every sunilar test to have Nevman
structure 6—11
OR
(B) (1 For X - No. o-w construct UMPU test for testing Ho @ 0 < 8 < 8. against
H -0 <6 ord 8.

(1}  Show that every UUMP test is unbiased test. 8+8
VOX—38385 2 125

www.sghbauonline.com


http://www.sgbauonline.com
http://www.sgbauonline.com

