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If [X,,m2]} is a sequence of independent and identically distributed standard Cauchy

] X, +..+X O L
variates and z:m.mm valae of E | T | is
n & l.
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Congider the problem of testing Hy: X~ Mormal with mean 0 and variance %ug.uinul:

Hi: X~ Cawchry (0, 1 Them Bor testing He against Hy, the most powerfial size o test

tepcts Hy if and only if (51> ¢z where o5 such that the test is of size o

fegects Hy if and oaly if' [%) <cs of [x) =cs, erfes where ¢g and cs afe guch that the
test is of size o

rejects Ho if and ondy if (x| <cy where cs is such that the test is of size &

dioes not exist
regects Hi if and cmly if (5> ¢ where op is such that the test is of size o

If X i3 a p- componeni random vector with FLX) = ) and il A i any oomstam mamrs of
cder p 3 g, Chen AN i equal 1o

A'ZA
z
AL
AEA

ALA’

Let X, Xz, . . . Xabe a random sample from a populaton with pmf

P | =

Py(X =x) =851 -8 x=0orland 0=6 =
Then the MLE of & i3:

E::=:I. ':.ll
X

Min £,

B =
—

Consider a renewal process [N, . r= ) for which the nter arrival time fallows L7000
distibuwtion. The renewal function far 0 <t < 1 ks given by

E.J-I

1
d:__l-l
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IE,-\_"'r\-l.

B

B...|:-I

Far a two-way random effects model with m ohsermations per cell, factor & has p levels
and factoe B has g levels. Then the expression for 37 is:

MEA—M 55
al

Mone of these
MEE=MS{AR]
PrL

MEA—M5[AB)

qm™

MEA—M5[AB)
qH'I

Let ¥, ~N(wa®) qnd X, X.... X, be & sample of size (8-1) drawn from N0,5°)

i . Fa D :
Further, let X is mdependest of :'{;._."{:. .3{1 Then §"=—_—a——1 has a chi-
' aF

sqiiane disibuion vt

1. {m-1}) degrees of freedom
2. m degrees of freedom

3. non cemtrality paramenet i—
-

T
4. mon cemtrality parameter =
=

Whick nft‘l]e above is'ure comrect 7

I emly
2 cnly
Bath 2 and 3
Eoth 1 and 4

Bath I and 3

Let {X,.n =1} beasequence of andom vardables, with

L, i=j
Cov(X.X,)={3. f-j=123
a, ciberwise
W o X
Then the value of i :'+ R 1
mn
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4-6n
dn-45
dn+4

A Ay L1l Ryg

I A —{ &3k )-w,[r::.1',}. Wl E—{ kuk } thesi, with sl
Ay An En Lo

nitatioes, 1be distribution of Ay, { = Azp—Az ATL Ay is

Weln—p+kI;,)

Weln— k. X s)
Wp-a(" = K E1z1)

Wp—tfﬂ_ rt k-E:z 1]

I"I"'-;u-.:: ':" - E"'Ez:.:l]

A sample of size nin b 2} & dmwn from a finte pogmlation of ¥ units by probabilities
propectional 10 dize sappling with selection probability py; (0= = N0 <p = L,

Fap=1) Let T =i i'_:E where w, is the vaboe of a study varinbds for the i@ onit

and the sum extends over the units incheded m the sample. Which of the following
SLATCMEnts is true?

the variance of T reduces to 0 if B- 1/ ;foralli; 1= i= N.
Variance of T remains same.

. . . . N

ol is an unhiased estimator of the population total _E|=1 ¥i
' ' ' N

T is an unhiased estimator of the population tl:lIlE|=1 ¥i

T is an anhiased estimator of the population l;mlE:"'_, ¥i

If X ~ Ny(pe, £ ). then the distribution of X'E X is
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Let Xp(a = 1.2,....N) be N independent observations from N, (u, ). B iEL, X

and let f be the maximmm likelihood estimator for ¥, Then which one of the following
statements is true?

X nd L EY ,(Xs — X)Xq — XV are independently distributed.
FawmdI¥_.(X_ - X1(X_— X" are independently distributed.

None of these.
E is an unbiased estimator for ¥,

X and ﬁiﬁ_df.. — XX, — X are independently distriburted,

d a ’
According to Shtsky’s thearem if X, —X, £, —Z and ¥, —a, where "d" stands for
dissibuwtion and “p’ sands for probabaiy, thea
F
I YN, 5aX

F
2 YX, X

o

3. X +Y, X+
d

4 X 4T, —X+L

Which of the above {s'are cotrect?

Let X amd A demote, respectively, the sample mean vector and the Wisham ey
obtained from a mndom sample X (@ = 1,2, ..., N of size N dmwn from N (¥ 1 and

let v = N(X — )" A" 2% — p). Then = :"*‘ is distributed as

Non-central F, . (Ng'E ™' p)
Centmal F, .,

Clenitral ;[';

Non-central 32 (Np'L ™" )

pd=p

The joint probabdicy density function of two modom vanables X and Y is:

T My, xx0yx0and x+yl

fix.y)= A
0, atherw se

Th: ﬁluel:-fil"n-'aﬂ‘l' i:s:'ll is:
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343

13

145

If ¥ %, £ are independent and identically distnbated standard umiform variafes, then the
valae of E{1-2U |:. where U =Max (X, ¥, 2 s

Suppose Ay, X, ohp 5 2 random sample from LD, &), 620 Then

Xin) ls sufficient siaisti ol &
Xin) is not sufficient statistics of
XY is sufficient statistics of @
XKil} is MLE of @

Xi{n) Is sufficient stanisties of @

Suppose that a parallel system is composed of two identical components, esach with
failure rate =001, The system relighilicy for =10 hours is

0.8%
0.re
.64

(.99

If JJ_l (¥, — i~ .‘l.'{lil.ﬂ"} and if ‘g is a differentiable function sach that g ) =0 and
g4} exsts and is nat 0.then by Delta method n (g}, l-glp)] converges in distribution
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T EiE
2

n"sj'fu? e
n
g (i)

el
3z'fu‘.l 7
Which one of the following distibutions belong w the exponential family of

distributions

legistie disteibution
Unifarm{(, 8 } distabation
Beta distnbution
Cenchy distribation

Bieta distibution

The approximate relaficaship betwesn Dushin Watson d- statistic and sample first coder

correlation coafficient & (an estimator of o) is:

d= -
daf

d= -2
d = 21-5)

d = 2{1-5)
Srarting a1 time 1= 0, visitors enter 8 moseam accarding te & Podsson process with rate 2.

Each wisitor spends a random time in the masssm that is uniformly distnibuted between 0
and 1. Detemine the expected pumber of visitors in the museum at timer = 5

5
Mone of these
1
2
1
. IRELLUI www_FirstRanker.com

Firstranker's chaice



FirstRanker.com
https://firstranker.com/
https://firstranker.com/

:l » FirstRanker.com

A Firstranker's choice
: www.FirstRanker.com www.FirstRanker.com

If mmmigrants amrive in a locality A at a Poisson rate of 10 per week and each immigran
is of African andgin with probabdity 1712, then find the probability that no person of
African onigin will emigrate ta locality A during the moath of Febuary.

E,-lt-
e
Meme of these

1-G(t)
For any randam varisble X, leuG(t) = E(* ). then the value of lim — t'-:‘-' je:

E(X)2
-EX)
E(X)

JEX)

The univariate analogae of Wishan diszribution is

Expoaential distrbuation
F = diswribution
i — distribution
Chi — square distobution

Chi — square distobution

To reduce the pumber of lags in Distributed lag madels

Method of Instrmental Vasiables is used
Eisher Kovek's transformation or Almon's approach can be used

Almon's spproach is nsed

Eocyk's transfoomation is used

Eocyk's transfoomation is used

Which of the following processes are not second-order stationary:
www.FirstRanker.com
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To=X.+aXe; wherelX, tn2 1) is & sequence of independent and identically
distnbuted random vanables and o is a real constant

a2 1} be uncomelated random variables with mean 0 and varancs |

X =Zcosldf)+ Z s A ; A e Ramd Z, 2, sre  mdependent  mcamally
distributed with mean 0 and vadance o,

Mone of these

Nome of these
Methied of [ndirect Least Squares for enimation is appeopeiate when

Nene of thess

simnultaneous equations are umidentifisd
sipnulreneous equaticns are exactly dentified

simultansous equations are over identified

simultan=ous equations presesetirtdemtifed

the degree of differencing
the order of the autoregressive model
the order of the moving-average model

Neme of these

the order of the autoregressive model

Let us consider a Markov chain with state space § = {0,1.2 3}and associated probability
transition matdx

(0 0% 0 035
65 0 05 0

o o o0s os|

Lo o 05 05

LS

For a Markow chain starting from state 0, determuine the sxpected nonsber of visits that
the chain makes to state [ bafare reaching a recorrent class.
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The joint distribution of the namber of deaths in a life table is

Binamial
Megative binonzial
Mhaltimcanial

¥ prnal

Multincmial

Under Type | censoring

1. MNumleer of failares is fixed

2. Number of failares is a random varable
3. Time 1, bs fiwed
4

. Time tg is a mpdom vanable

Which of the abowve is'are comect?

Both 1 and 3
Bcth 1 and 4
4 anly

Boih 2 and 3

Beih 2 and 3

If all the 1+ = 1 non-pere characrerisie reors of the C-marix of a design are equaal 10 8.
then each slementary comtrast T, — 7; 15 estimated with 2 vanance:

&, =%

i
P o=
i

=3

Ih

2
-]

It is decided to accept a product with vanabeity 30, Assuming a normally distobated
contralled process, the oumber of rejects, on an average, expected in a population of
100, 000 s

A0
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200
250
P

In

Let Xy, X3,

rhased on Y=Mini?, X2, .., X )i

la ==

-

The meam of a trun
relesvant range of van

__¢B)
FLAPE)
Noge of these
_ M
S{APE])
PA)-8(B)

B A)B(E)

None of these

www.FirstRanker.com

e beiid expld) random variables. Then the uabiased esimaror of

www.FirstRanker.com

ated standard oommal dismbution trumcated at both ends, with

iom as (A, B) is

Mon-sampling erors are cansed due ta

I. Respomse Emors

2. Nol- Tesponses

3. Sampling Meshod

4. Processing of data Code

Which of the above stai ements are comect

1 and 2 omly
1 and 4 onrly.
2, 5 and 4 anly.

1, 2 and 4 only
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1, } and 4 anly

Comsider 5 272 fracticnal factorial design chbtained using design generstors F =ABCD
and G=CDEF Whas is the resclution of the design?

Naone of these
I
v
v

Given pe=0.01, o=0.05, p=0.06, B=0.10, the OC functice of 2 sequentizl sampling plan
w1 producer risk point is

0.0
0.9%

001
.10

Let X, ¥, £ are independent and identically distobuted stamdard mormal vanates and
| X+BEY +68Z) follows bivariate nomssl distribation with ceavelation coefficiens 025,
Then the absolute value of B is:

If method of ardinary least squares is applied to Stmultaneous equations model, then the
estimates of parismerers are!

Biased and not Consistent
Uphiased
Biased and Consstent

ol IKET. LU
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Cronsistent
Biased and not Consistent

Let X3, Xa. . .. X, beiid Poissen(i). Suppose fand 5° dencae respectively, the sample
mean and the sample variance. Then

JXiz unbiased and 5° s biased estimator of .
Varance of Fis less than varance of 5°

Variance of fis greater than variance of §°

Kis bizsed and 5° is unbizsed estimator of &

Variance of fis less than varanee of 5°

A population clesed tomigration with timae independent constant bimh and death rate is
called

Snarionary
Nome of these
MWarmal
Stable

Srable
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