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SECTION A – (10 × 1 = 10 marks)
Answer any TEN questions

1. Define type I and type II errors.
2. Define size and power of the test.

3. What do you understand by critical region?

4. Define Most Powerful Test.

5. Give two examples of one parameter exponential family.

6. What is likelihood ratio test?
7. Under what circumstance would you recommend LRT?

8. Define nonparametric test.

9. Mention any two limitations of nonparametric methods.

10. Explain briefly the test for randomness of a sample.

11. What is loss function?

12. Define SPRT.

SECTION B – (5 × 4 = 20 marks)
Answer any FIVE questions

13. If 
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. Obtain the values of type I and type II errors.

14. Derive BCR for testing 
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in a poisson distribution with parameter 
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15. Describe the general method of construction of likelihood ratio test.

16. Distinguish between parametric test and non parametric test.

17. Write in detail about sign test.

18. Discuss the properties of SPRT.

19. Explain the following terms in testing of hypothesis with an example (i) composite hypothesis (ii) null and alternative hypothesis.
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SECTION C – (3 × 10 = 30 marks)
Answer any THREE questions

20.  State and prove Neyman-Pearson Lemma.
21. Let X1, X2, …, Xn be a random sample of size n from a normal distribution  
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. Find uniformly most powerful critical region of size 
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22. Derive LRT for 
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on the basis of a random sample of size n from 
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where 
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23. Describe the test procedure for median test.

24. Let 
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have the distribution 
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 construct SPRT and obtain its OC function.    
__________
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