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Max. Marks : 75
SECTION A – (10 × 2 = 20 marks)
Answer any TEN questions

1. What is meant by point estimation?
2. Define the term consistency.
3. Define sufficient statistic
4. Define Invariant estimation.
5. Define Maximum likelihood estimator.
6. Define Minimum chi-square estimate.
7. What is meant by Interval estimation?
8. Define confidence interval for the parameter 
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9. Define 
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[image: image3.wmf]q


10. Define Baye’s estimator
11. Define Minimum variance unbiased estimator 
12. Define conjugate prior.
SECTION B – (5 × 5 = 25 marks)
Answer any FIVE questions

13. State and prove the sufficient condition for consistency.
14. Show that 
[image: image4.wmf])

,

1

(

q

B

 is a member of the exponential family of distribution and also prove that the sample total 
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 is sufficient for 
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15. Explain the method of moment estimator.
16. State any three asymptotic properties of MLE.
17.  Consider a normal distribution 
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. Construct a confidence interval for 
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to be known.
18.  Write short note on Bayesian interval estimation.
19.  State and prove Lehman-scheffe theorem.
SECTION C – (3 × 10 = 30 marks)
Answer any THREE questions

20. State and prove Cramer- Rao inequality
21. State and prove Rao-Blackwell theorem.
22. The lifetime of electric bulbs produced by a new technology is assumed to follow the exponential distribution with mean
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. A random sample of 
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bulbs were tested and the lifetime recorded for the first 
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 hours only and then stopped. After 
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 hours 
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 of the bulbs were still burning. Find the MLE for
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.
23. Outline the procedure for constructing confidence interval in large samples.
24. State and prove Chapman –Robbin inequality.
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