. [
www.wbecsmadeeasy.in

1 2018
E STATISTICS-PAPER-| e 200

I:M.Miowed : 3 Hours

j ' mpted
C are in excess of the prescribed number, only the questions atte pt

e jon ted : i d.
r ]fthem:;:: pst:ttt;: Erescrlbed number shall be valued and the remaining ones ignore
k- rstu

in English or in Bengali or in Nepali but all answers must be

- be given either
4 Answers may be & in one and the same language.

WS

GROUP - A

Answer any ten questions.

i ity' ? Define
1 do you mean by ‘'statistical regularity 1
T B vj?ggabil{ty space and state Kolmogorov's axiomatic ?

definition of probability.

i i i ion ?
- what do you meanby a symmetric probability distribut g
i If X be a continuous random variable having distribution &

function F satisfying
F(x) + F(-x) =1 for all x
then show that E(X)=0 assuming E(x) exists.

(c) Write down the properties of a distribution function. If
F is a distribution function then show that for any natural
number n F" will also be a distribution funct ion.

(d) Define best linear unbiased estimator (BLUE). Show t
sample mean is the BLUE of population mean.) s

LS —

R (e) Define a likelihood f
, unction and a maximum likelihood
_ estimator (MLE) of a parametric function. Suppose

‘x » 208 X d
Pirlid of;’?J is a random sample drawn from uniform(0,#). 4

(£) Distinguish between critical value and

i

~ (g) wnhat do 4
you mean by a most '

: tion state fundamegt Neymanm‘:xl:ggi It:'.eet::tla? in this connecy

~ (h) Define cony ;
Y : fvergence in probabilit )
gé::ribution. Cite an example to la’hg:dtg::'ergan“ in "'

not imply the former, ‘the latter .

 Defipe multiple correlati oe |
: on o
diways lies in the interval cr_offi.cien:land show that it
®8 when it assumes o and 1. : SO interpret the

p-value of a test,

S X 1s a p-component rang '

St om

mméngular dispersion matrix {e?tgﬁef;ﬁ; :;: srota
at

P( (x-4) ¢ (x-
s (x “) > N <._;';\_J where_h)o

 the basle principles of survey sampling ? Dig
between linear and circular systemat § W‘E

o i |
*scribe Gauss Markov :o;:il{;i:hg‘: :“1
: 118 con;
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(a)

(b)

(c)

S (a)
(b)

(c)

4. (a)

(b)

(e)

5. (a)

(b)

Using axiomatic definitio
and P(AUB) = p(A) + p(a).n -
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Answer any five questions,

probability show shat ar
where A ahi that p(g)eg

Distinguish between pairwise
independent events. g:te an e;ﬁ; e 1y
does not imply the latter.

Two falr dice are rolled together r (74) times. Fi
probability that each of t 76). €8. Find the

he cases (1,1),1is 1.2 "y
will occur atleast once. 3 : (yi);(ui?w

ndent and mut
to show that.m

State and prove Chebyshev's inequality.

Suppose §'An} is a sequence of independent random variables
having probability distribution

S
P(X _2,n> -
Show that the sequence obeys weak law of large m :

Wwhat is central limit theorem ? Write down its
citing examples.

- p(xn = """;_ﬁ). n=1.2j3'-lcoc_

Suppose Xj, Xj,eeesseX is a random sample drawn fmi'.

continuous population having pdf

fue,0 00 = {1 L ifwe
o]

e|senhere

obtain sufficient statistic of (e, 8 ).

What do you mean by Blackwellisation in a problem of X

extimation ?
is a random sample drawn from a

Suppose X » ...-.x - -
i 1472 B Then f£ind maximum likelihonﬂ.lj

poisson( ) ) poiulation.
estimator of e "%

te confidence sets.
ine aniformly most accura
g:iated to a uniformly most powerful test ?

How is

obtain most powerful size o test based on a single ©
to test.
vati.';:::: ’1‘: follows standard normal

Versus

H, + X follows standard Cauchy.
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