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Il.A./!l.Sc. Scmester-II (CBCS Scheme) Elrmination
STATISTICS

(Testing of Ilypothesis)

Paper-U
Iime:lhreeHoursI

Notc : .\nswer eirher (A) or { B) in each question.

(A) (i) Delhe fie following lemrs :

(a) Cdticalregion

(b) lwo types oie(or

(c) Level olsignificance

(d) Power of test.

(ii) Dctirc Ml' tcst and UMP test.

(B) (i)

(ii)

r. (.\) (,

aii)

(B) (')

(ii)

A Lr-326

plrrimum \larks 3{)

IJ -IJ

OR

Descrihe p-value conceF in testing ofhl?othesis. Compare it with crirical value concept.

Statc NP lcmma rurd prove its necessar) part. 6+10

Construct LIUP u. level test tbr testing fiehypothesisHD: e <er against H :e > g.

lor B(n, 1J), B,herc n is knoran and e is unl(no\llr and let x be the random variable

reprcsenting no. of successes.

Delire llonolonc Likelihood Ratio (!tLR) propertv and show that X - t-l(0. e) wirh

0 > 0 has IvILR properL-"- ir T(x). 8+8

OR

State aid provc Karlin-Rubin fieorem.

Obtain U\IP u icvcl test oftesting H0: e < e0 against Hr :0 > e

size n aLrc liom Poisson distribution llith unknowrl p,raureter e.

$'here lhe as. of
10+6
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i. (A) (i) Consrrucr LIi re,.r oisiTe a tbr \ - llln. pr to tcsr the h)Dothesis 1{. : P ! P, against

H,:P:, 1)

(ii) Descrihe Pearson s Xr tcst liJr qoodness of fr!. 8-8

OR

tB) ti) Given a r.s. oi size n t'rom rhe population with pdf :

li\. 0) =
;0<r.:-!
I otherwise

I

0

0

-+

rii)

r.\) (i)

(ii)

Obiain I-R test r)f size d lor testing H).:0 = 0r against Il re + I,
Describc \\ altl's test. 8- 8

Prove ihar SPRT tcrminates qith probabiiity ooe.

Deline SPRT fbr tcsting Hr | 0 = 0 against H : 0 = 0 (e , > 0 l. where g is drc parametcr

of Poisson distribution. F'ind the exprcssion for OC function. 8-8

OR

Obtxin SPRI' tbr tcsting I{, : e=0ragainstH, :0=0.(0 >0,).The samples are dmwn
tiom nor;nal distribution where o is known. Also obtLirr ASN function.

Describc Oa t'unction for SPRT. 8+8

Deline :

(a) L'nbiascd tesr

(b) Conlplelencss

(cl BoLrndedcompleteness.

State and prove necessa4' and sufficient condirion 1'or every similar tesr to Iu\ c Nevman
sm&turc 6-10

OR

Ior X - N(0. or). construct UIIPL tcs! tbr tesring Hc: e <e < 0. ag.rinsr

H,:0 <0, or0>0..
Sho\\'that evcry LINTP test is unbiased test. 8+8
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