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Section B

Answer any SIX questions (6× 5 = 30 Marks)

1. Define unbiasedness and consistency of an estimator with suitable example.

2. Explain censored data.

3. Compute confidence interval for mean of N(µ, σ2), σ known.

4. Explain prior distribution and conjugate prior distribution.

5. State and Prove Rao-Blackwell Theorem.

6. Compute maximum likelihood estimator of P when X1,X2,...,Xn ∼b(n, p)

7. Describe interval estimation.

8. Distinguish between Baye’s interval estimation and interval estimation.

Section C

I - Answer any TWO questions (2× 10 = 20 Marks)

9. State and Prove Cramer Rao lower bound.

10. State and Prove Lehmann-Scheffe Theorem.

11. Explain the method of minimum chi square.

12. Compute 100 (1-α)% confidence interval for the parameter θ of the distribution
dF (x) = θ e−θx 0 < x <∞

II - Compulsory question (1× 10 = 10 Marks)

13. Let X ∼ b(n, p) and L(p,δ(x)) = {p-δ(x)}2. Let be the prior pdf of p. Compute
Baye’s estimator

******

1


