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SAMPLING DISTRIBUTIONS AND ELEMIENTS OF ESTIMATION 

 

 
TIME: 3 hours                                                               Max.  Marks 50   

 

UNIT I 

Uni-variate Sampling Distributions: Concept of random sampling, statistic and sampling 

distribution. Concept of standard error of an estimate. Standard errors of sample mean, 

sample proportions. Sampling distribution of sum of binomial, Poisson and mean of normal 

distribution its derivation, distribution, Chi-square distribution its derivation, properties and 

problems. 

 

UNIT II 

t, F, and Z sampling distributions with their derivations,  properties and Inter-relationships 

with Chi-square distribution. 

 

UNIT III 

Elements of Point Estimation:  Concept of point estimation, properties of point estimators 

such as consistency, unbiased ness, efficiency and simple notion of sufficiency, Factorization 

theorem (without proof). 

 

UNIT IV 

Bias, Mean Square error, variance and relation among them of an estimator, Minimum 

variance unbiased estimator and its properties (excluding, Cramer-Rao inequality) and 

problems on them. 

 

UNIT V 

Interval Estimation: Concept of interval estimation, confidence interval and confidence 

coefficient. Confidence interval for mean and variance in case of normal population. 

Definition of order Statistic and sampling distributions of medic-in and 'range from any uni-

variate population. 
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