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M.Sc. Parl-lI Semestcr-III (CBCS) Examination
S'IATISTICS

ADVANCED ST{TISTICAL INFI,IIINCE
Paper-IX

Time : 'l hree Hours] lMaximum Marks : 80

N,B.: Solve either (A) or (B) lrom cach qucstion.

l. (A) (a) Define randomized decision rulc. Describc necd of randomization while taking

decision rvith the help oI an example.

(b) Explain testing of hypothesis as decision theoretic problem.

(c) Explain different rypes of loss function uscd in dccision theory. 6+6+4

OR

(B) (i) Define :

(a) Loss function

(b) Risk function

(c) Equivalcnt dccision rulc.

(ii) Explain problcm oI point cstimation as decision theoretic problem.

(iii) Explain three basic elements of decision thcory. 6 r 6 14

2. (A) (a) Define :

(i) Bayes decision rule

(ii) Admissihle decision nrle

(iii) lr{inimax dccision rule.

(b) Shou that Ba1'es decision rule is admissiblc. iiit is uniquc cxccpt lor risk equivalence.

6. 10

OR

(B) (i) Define :

(a) Complctc class o1-dccision rule

(b) Essenlially complcle class of decision rulc.

(c) N{inimal essentially complete class of decision rule.
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Dcscribe crireri;r :f choosing e<timator aacordrng ro Bay(s approach. IJcnce definc

Bayes cstimator. I:ind Bayes eslimalor Bhen Loss functioll is squarcd error.

6-10

What is the clill:rence betwecn parametric and non parametric rnethods ? ,A.lso

expiain adlanta!cs of non pararnetric method.

Ilxplain sign tcs. *'ith exarnple. 8+8

OR

Flxplain Wilcoxon paircd samile sign raok 1cst.

l.xplain Kolmo!:oaov-Smirnov one sample tesl. 8+8

I-xplain dillerent tlpcs of alternativo hvpothesis uscd in non-parametric inference.

Explain meJian tesl lor small sa,nple. 8+8

OR

Explain \\h)d-l'ollb$itz run lrs!.

Discuss sign te,it for 1\r'o samples. 8+8

Definc U staris ic for onc and 1\\o sample. Also discuss its use.

\\'hat is lincar rank stati,clic ? Irstablish irs variancc. 7t)

OR

Descrit e linear ranl stalistic and in \\hich condition it reduccs to Mann-Whitncv

slatistic ?

Dcrivc Yariarc. oI u \latislic. 7'g

WPZ ll,136 lti.l

http://www.sgbauonline.com/

http://www.sgbauonline.com/

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

