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SECTION A – (10 × 2 = 20 marks)

	                                                                                                                      PBS/CT/2A04  
				
Answer any TEN questions


1. Define simple and composite hypotheses with example.
2. Define Most Powerful test.
3. Define uniformly most powerful unbiased test.
4. Define monotone likelihood ratio.
5. What is Kolmogorov-Smirnov test.
6. Define locally most powerful test.
7. Mention the uses of Neyman Pearson lemma.
8. What is the optimum property of SPRT?
9. Define Average sample number.
10. What is a sequential test?
11. Define OC function.
12. How does Wilcoxon’s sign test differ from sign test?



SECTION B – (5 × 5 = 25 marks)
Answer any FIVE questions
13. Let X1, X2, …, Xn be i.i.d b(1,p), find most powerful size α test of H0: p=poagainst p>po
14. Show that UMP α similar test is unbiased.
15. Find a UMP size α test of H0: against H1:based on a sample of n observation from , , 
16. Mention the properties of Likelihood Ratio test.
17. Discuss the advantages of non-parametric tests.
18. Derive the expressions for OC function and ASN function.
19. Explain Kruskal Wallis test.
[P.T.O.]
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SECTION C – (3 × 10 = 30 marks)
Answer any THREE questions
20. Let X~, where {} has an MLR in T(X). Obtain UMP test for testing H0: against H1:
21. State and prove generalized Neyman-Pearson Lemma.
22. Let X1, X2, …,Xnbe a sample from , both  and  are known. Show that the test         is UMP unbiased for testing  against 
23. Let X1, X2, …,Xnbe a sample from , both  and  are known. Find the likelihood ratio test of against .
24. Explain Man- Whithey test and Friedman test. (5+5)
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