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1. 

2. 

3. 

1662 

Let 

X is : 

characteristic function x(t) of 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

cumulate 

(C) 

exp{it'u +;'z) 

Let X~N, (0, 2), then the 

X-N, (u, ), 

exp{it'u -''tt 

exp{it'y -t' 

K,(t) of X is: 

exp{t'u -r'2t) 

(C) 

t't 

t'E 

(D) 

1 (D) t 

generating function 

If X~Np (4, E), then 2 = cx + d, 

where c is a g xp matrix of rank 

the 

q<p and d is a q x1 vector, is 

distributed as : 

(A) N,(c'4, cEc') 

(B) N(c'u + d, cEc') 

N, (cå + d, cEc') 

N, (cå + d, c'Ec) 

2 

3. 

H f X~N,(u, 2), X I sfAerftcs 

hei dy(t) 

(A) 

(B) 

(C) 

(D) 

(B) 

(C) 

HII X~N (0, 2), t X jat 

(A) t 

exp{it'u +'z 

(A) 

exp{it'y -' 

(B) 

exp{it'u -r) 

(C) 

exp{t'u -t'z 

(D) 

STAT 301 

(0) Ee 

at¢ X~Np (4, 2) �t 2 = cx + d 

2 

t'Et 

qsp d d y* q x1 r HI 

t' 

N,(c'u, cEc') 

N,(c'u+ d, c£c') 

N(cu + d, cEc') 

Ng (cu + d, c'Ec) 
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4. 

5. 

6. 

7 

1662 

-

The estimate of B in the 

regression equation y= a+ 
BX+e by the method of least 
squares is : 

(A) Biased 

(B) Unbiased 

(C) 
(D) 

In the regression line y = Bo + 

(A) 

BiX, Bo is the : 

(B) 

(C) 

(D) 

The 

is: 

(B) 

Consistent 

Maximum Likelihood 

estimate of B in a simple 

(C) 

Efficient 

(D) 

regression model y = a+ BxtE 

Slope of the line 

(A) Unbiased 

(A) 

Intercept of the line 

(B) 

Both (A) and (B) 

(C) 

Neither (A) nor (B) 

Efficient 

The lines of regression intersect 

Consistent 

at the point : 

All the above 

(X, Y) 

(XY) 
(0,0) 

(D) (1,1) 

6. 

7. 

4. 

5. 

STAT 301 

Y=a+BX+e B T 3ATGhe 

(A) 

(B) 

(C) 

(D) 

uf41 v y = Bo +B,X, Bo: 
(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

HHRU M¢ y= a+ Bx+E B 

(B) 

(A) 

(C) 

(D) 

H0 (A) T (B) 

(X, Y) 
(Xø) 

(C) (0,0) 

(D) (1,1) 

(A) s (B) 
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8. 

10. 

If p= 0 the lines of regression 

are : 

1662 

(A) 

(B) 

(C) 

9. Most 

(D) 

on: 

(A) 

(B) 

(C) 

(D) 

methods utilize measurements 

(A) 

(B) 

(C) 

Coincident 

Parallel 

of: 

Perpendicular to each 

(A) 

other 

Nonparametric 

(B) 

None of the above 

based on: 

(C) 

of the 

(D) 

Interval scale 

Ratio scale 

nonparametric 

Ordinal scale 

Nominal scale 

11. Relation 

(D) None of the above 

methods 

Mild assumptions 
Stringent assumptions 

No assumptions 

nonparametric tests is the ratio 
efficiency 

Power of two tests 

Size of two tests 

Size of the samples 

are 

All of the above 

in 

8 

9 

10. 

11. 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) GIGT 0 

(A) 

(B) 

(C) 

(D) 

STAT 301 Page - 5 



12. 

13. 

14. 

15. 

1662 

Kolmogorov-Smirnov 

based on the theorem given by : 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

Kolmogorov - Smimov test is a : 

N. V. Smirnov 

A. N. Kolmogorov 

Kolmogorov - Smimov 
Glivenko - Cantelli 

One left-sided test 

Ordinary sign test utilizes : 

(A) 

(B) 

One right-sided test 

Two-sided test 

(A) Poisson distribution 

(C) 

All the above 

(B) Binomial distribution 

(C) 

(D) 

(D) Neither (A) nor (B) 

test is 

Ordinary sign test considers the 

Both (A) and (B) 

difference of observed values 

from the hypothetical median 

value of in terms of: 

Signs only 

Magnitude only 
Sign and magnitude both 
None of the above 

13. 

14. 

15. 

STAT 301 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

(D) 

(B) 

(C) 

(A) 

ai (A) TRT (B) 
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16. 

17. 

18. 

1662 

Wilcoxon's 

considers 

(X; - Mo) by way of: 

(B) 

(A) Signs only 

(C) 

(D) 

(A) 

(B) 

(C) 

runs 1S: 

Magnitudes only 

both 

If there are 10 symbols of two 

Signs and 

types, equal in number, the 

maximum possible number of 

All the above 

(A) 

signed-rank 

(B) 

(C) 

the differences 

8 

10 

(D) None of the above 

runs is: 

If there are 10 symbols of two 

types, equal in number, the 

minimum possible number of 

test 

magnitudes 

5 

3 

1 

(D) None of the above 

16. 

17. 

18. 

(A) 

(B) 

(C) 

(D) 

yft yoR 10 yis fió 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

STAT 301 

10 

5 

3 

1 
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19. 

20. 

21. 

1662 

Let X~Np (u, E) then y = cX is 

distributed as : 

(A) 

(B) 

(C) 

(D) 

(B) 

(C) 

(D) 

Np(CH, cEc'); 
lcl # 0 

Np (cu, c'Ec): 

|c| # 0 

(A) 

Let X~Np (H, 2) then the moment 

(A) exp(t'u +t) 

(B) 

lcl# 0 

generating function Mx(t) is : 

(C) 

Np (C'u, cEc'): provided 

|c|#0 

Np(cuc, c'Ec); provided 

exp (ue' +;t't) 

exp(t'u +t2) 

exp(t' -'s) 
Let y = XB+E be the multiple 

H is defined as : 

regression model the Hat matrix 

pro provided 

provided 

X'(X'X)-x 

X(X'X)-lx 

X(X'X)-1x 
(D) x'(X'X)-lx' 

19. 

20. 

21. 

H|T f X~Np (u, ) Tt y= cX I 

(A) 

(B) 

(D) 

STAT 301 

(C) Npc'u, cEc'); 

(A) 

(B) 

(C) 

(A) 

Np(cu, cEc); feyr cl # 0 

(B) 

Np(cu, c'c); f¢ar 

(C) 

lcl ÷ 0 

Np(cuc, c'Ec); 

lc|#0 

exp(t' +t'zt) 

exp(ue' +;t'Et) 
1 

(D) exp(t'u -t'2) 

exp(t'u +tt) 

H yRHG fhl GilGI: 

2 

2 

X'(X'x)-1ix 

X(X'X)-1x 

X(X'X)-lx' 

(D) X'(X'X)-x' 

|c| # 0 

f 
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22. 

23. 

1662 

A p-variate random vector X 

with mean vector 

dispersion 

if its p.d.fis: 

multivariate normal distribution 

(A) 

(B) 

(C) 

(D) 

f(*) = 

matrix E follows 

1 

(2n)21)h 

(B) 

)E-(x-} 

(C) 

1 

f()=emi, exp{-

)'(x-)} 

fr) = exp(-* -(2m)21E| 

)2-(x-)) 

fe) = exp{-(* -

Let y = XB+E be the multiple 

linear regression model with 

and 

of ß, say var (B) is: 

exp[- (* 

E ~N(0, o'I) then the variance 

(A) (XX)-o² 

(X'X)-'x'o? 

X(X'X)-1X'o2 

(D) (X'X)-g² 

22. 

23. 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

f*)=pn, exp{-

(D) 

)E-(x-) 

STAT 301 

f) a'; exp(-;* 

)'E(* - )} 

HI B 9HRU var (3) : 

f() = exp(-* (2n)721E 

)'E(*-)} 

(XX')o2 

expf-( 

(C) xX'X)-'x'G² 

(X'X)-'x'o² 

(X'X)-o2 
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24. 

25. 

26. 

I662 

Let y= XB+E be the multiple 

regression model under usual 

assumption the least square 
estinatorB ofß is : 
(A) 

(B) (x'X)x'y 

(C) (X'X)-'x'y 

(D) (X'X)-'y'X 

Let Y = Bo + Bx +E,:(i = 1,2, ....n). 

The least square estimate, of Bo 

under usual notation is : 

(A) 

(B) 

(X'X)X'y 

(C) 

(D) 

Let y = Bo + Bx+E be the 

simple linear regression model 

under usual assumptions the 

(A) 

ßo = - B,ù 

variance of B, is : 

(B) 

(C) 

(D) 

E(x-) 

2in(*{-~)2 

24. 

25. 

26. 

3#ta y= Xß+ 

(A) 

(B) 

(C) 

(D) 

(B) 

(C) 

STAT 301 

(A) 

1,2, ....n) HTHY HO0 Bo 

(A) Bo =y-Bi 

(B) 

(X'X)x'y 

(C) 

(X'X)X'y 

(D) 

(X'X) x'y 

(D) = 

(X'X)-'y'X 

o=i-B9 

Y = Bo tBx +E: (i = 

Din(x-)? 

1 

LI(X;-)2 
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27. 

29. 

If y = Xß+¬ is a linear model of 

full rank with E ~N(0, o) the 
maximum likelihood estimator of 

1662 

G is: 

(A) 

(B) 

(C) 

(D) 

28. Which one of the following 

assumption is not required to 
obtain the least square estimates 

of the parameters of simple 

linear regression model, = B% + 
Bix+E? 

(A) 

(C) 

(D) 

(B) E(2) = 0 

-x#)o-xâ) 
(-x)oy-xß) 

(y-xfy'(- xß) 
(y-x¾)*'y 

(B) 

E~N(0.a²I) 

(C) 

Let Sn(x) be the empirical 
distribution function based on 

order statistic X(1) < X(2) < "< 
X(n), which of the following 

(D) 

v(2) = o2] 

statement is incorrect ? 

Is non-random 

(A) 0s S,(x) s1 

S, (x) is non-decreasing 
Sn(x) is not a random 
variable. 

S, (x) = 0 for x < X(1) 

27. 

28. 

29. 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

fry 3Tq9YHdl 80 y= Bo + 
Bx+E? 

(C) 

(D) 

(A) 

(-xÉ) (-xâ) 

(B) 

(C) 

-xf)y -xâ) 
(y-xp'y-xß) 

STAT 301 

(y-xß)*'y 

HI f S, (x), X(1) < X(2) << 

E~N(0 o²I) 
E(2) = 0. 
v(2) = o2] 

0s S,(x) s1 
S,(*) r-HHT 

(D) S,(«) = 0;x< X* feY 
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30. 

31. 

If the covariance between the 30. 

of X of a 

1662 

components 

multivariate normal variate is 

zero, then it is implied that : 
(A) The components are 

(B) 

(C) 

(D) 
If in 

(A) 

(B) 

(C) 
(D) 

independent 
The 

Y,p= 0 then : 

(A) 

distribution 

(B) 

distribution of the variable X and 

(C) 

multivariate normal 

(D) 

Linear combinations of 

All the above 

components are ndrmally 
distributed 

conditional 

the bivariate 

32. If all the 

The joint pdf of X and Y 
is the product of the 

individual pdf of X and Y 
The joint pdf of X and Y 

is the average of the pdf 
of X and Y 

The joint pdf vanishes 

None of the above 

covariance matrix will be: 
independent, then the variance 

p-variables 

is 

A unit natrix 

normal 

A diagonal matrix 
A null matrix 

An inverse matrix 

are 

31. 

32. 

f: 

(A) 

(B) 

(C) 

(D) 

p=0t: 

(A) 

(B) 

(C). 

(D) 

(A) 

STAT 301 

(B) 

(C) 

(D) 

X siR Y I HTT pdf, X 

3ÌR Y pdf T uj9 

X 30R Y + pdf oI 
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33. 

34. 

35. 

1662 

IfX and Y are two variates, there 

can be at most: 

(A) One regression line 

(B) 
(C) 
(D) 

(A) 

(B) 

Let x(1)< X(2) < "<x, be the 

statistic based on a sample 

drawn from 

(C) 

continuous distribution function 

F(*) with probability density 
function (pdf) f(*). The pdf of 
(1) is : 

(D) 

Two regression lines 

Three regression lines 

(B) 

An infinite number of 

(C) 

regression lines 

f(ay) 
[1-F(ra)*1 
n[1- F(*a)] f(a) 

Let x1,X2, .. , *n be a random 
sample from a continuous 

distribution function F(x) with 

probability density function (pdf) 
f(x). Define x(1) < X(2) <"* < 
Xn as order statistic based on 

X1, X2, ...n. The pdf of x(n) is : 
(A) n[1- F(*y)) f(*m) 

None of these 

n[1 - F(x()] 

n[F(x)]" 
(D) n[F(*a)f(o) 

33. 

34. 

35. 

(A) 

(B) 

(C) 

(D) 

(pdf) f(x) fuT 

(B) 

(A) f(*ay) 

(C) 

(D) 

f yo 

(B) 

(C) 

x(1) 

X(1) < X(2) < <Kx, yrTg 

X(n) I pdf : 

(A) n[1 - F(m)]f() 
n[1- F(x(n)) 

(D) 

STAT 301 

[1-F(*)]" 
n[1- F(xay))fa) 

X(1) < 

o) n[F(*m)lro) 
n[F)] 
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36. 

37. 

38. 

1662 

Cumulative distribution function 36. 

of a largest order statistic is : 

(A) 

(B) 

(D) 

(C) [F(*)]" 

(A) 

A sequence of symbols shows 

(B) 

lacks of randomness if there are : 

(C) 

(D) 

F(x) 

[F(*)]"-1 

[F(1)]n+1 

(B) 

(C) 

(D) 

Too many runs 

Too few runs 

Mann-Whitney test statistic U 

Both (A) and (B) 

depends on the fact that : 

Neither (A) nor (B) 

(A) How many times Y's 

precede X's 

How many times X's 

precede Y's 

Both (A) and (B) 

None of (A) and (B) 

37. 

38. 

h : 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

STAT 301 

F(*) 

[F()]"=1 

[F(«)]" 

[F(«)]n+1 

0 (A) NT (B) 

fodt aR Y, X 

fod AR X, Y 48 

(A) 3itN (B) 0 

(A) 3ie (B) 
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39. 

40. 

41. 

1662 

If n, and n, in Mann-Whitney 

test are large, the variable U is 

distributed with mean : 

(A) 

(B) 

(C) 

(D) 

to: 

If nË and n, are large in Mann 

Whitney test, the variable U is 

distributed with variance equal 

(B) 

(C) 

(A) n,n,(n, + n, + 1)/12 

(D) 

2 

2 

(A) 

2 

(B) 

(C) 

(D) 

Kruskal-Wallis analysis of data 

nnz (n1 t n - 1)/12 

0s meant for: 

n,n2(2, + nz)/12 

n,ng(n,n + 1)/12 

One-way 
lassífication 

Two-way classification 

Non-classified data 

None of the above 

39. 

40. 

41. 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(A) 

(B) 

(C) 

(D) 

n1-ng 

STAT 30. 

2 

(D) n7n, (n,n, + 1)/12 

2 

nËrg(n, t ng + 1)/12 

n,ng (n, + nz- 1)/12 

nnz(n, t n,)/12 
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42. 

43. 

44. 

1662 

Formula for rank correlation 

between two sets of ranks with 

usual notation's is: 

(A) 

(B) 1 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

1 

1 

When there are only two 

individuals ranked by two 

judges, then the possible values 

(B) 

of rank correlation p are: 

(C) 

62d2 

n(n2-1) 

(D) 

62d 

n(n2-1) 

6Ed? 

n(n-1) 

All the above 

-l or +1 

1 or 0 

If p= 0 means that : 

(A) No rank 

sets 

0 and 1 

between the ranks of two 

correlation 

The ranks of tWo sets are 

independent 

62d2 = n(n-1) 

All the above 

42. 

43. 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

1 

STAT 301 

1 

1 

6L42 

n(n2-1) 

6Ed 

n(n2-1) 

44. af p= 0, it HT HTS f: 

6Ed2 

n(n-1) 

-1 T +1 

0 3N 1 

6Ed² = n(n-1) 
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45. 

46. 

47. 

1662 

Ifp = 1 means that: 

(A) 

(B) 

(C) 

(B) 

(C) 

(D) 

The ranks awarded by 

two judges are same 

(A) 

There 

(D) All the above 

(B) 

Kolmogorov-Smirnov test is a: 

(C) 

association between the 

(A) One sample test 

(D) 

ranks awarded by two 

judges 

All difference (di's) are 

zero 

is perfect 

Two sanple test 

Either one or two sample 

test 

Non-parametric test used for 

testing the randomness is : 

Neither one nor two 

sample test 

Sign test 

Run test 

Mann-Whitney V-test 

Chi-Square test 

45. 

46. 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

STAT 301 

siR (di's) 
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48. Which one of the following is 

49. 

S0. 

1662 

not non-parametric test ? 

(A) Median test 

(B) 

(C) 

(D) 

(A) 

Regression 

(B) 

independent of : 

(C) 

(D) 

with : 

(A) 

Run test 

(B) 

Whilcoxon test 

(C) 

't' - test 

(D) 

Origin 

Scale 

Exploratory data analysis deals 

coefficient 

Both origin and scale 

Neither origin nor scale 

Centre of data 

Spread of data 

Displaying the data 

is 

All the above 

48. 

49. 

50. 

* * * *k * 

STAT 301 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 

(A) 

(B) 

(C) 

(D) 
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