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The figures in the margin indicate full marks
for the questions

1x10=10

1. Answer the following questions :
OO PPTIR es fra
(a) Write the formula for
distribution.

4R o999 a1 o1 |

(b) Which test is used to test the associa
of attributes?

CIFBR A7l -« e & [ 999 T4
Ll
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(2)

(c) What is ordinal scale?
TR i 2

(d) Define coefficient of determination.
153l TR61 IR ferdl |

(¢) What does E(u;)=0 mean for random
term in a regression line?

ab1 STRRY @R Ageee  ARSER A
E(u;) =0 g & 5pr?

() What is type-I error?
Type-1 &6 &2

(g) Define confidence interval.

AT SB[ A ful |

(h) What is multicollinearity?
- 6 2
() When does heteroscedasticity arise?

Refivem i Tea =12

() What is the difference of Binomial and
Poisson distribution about mean and
variance?

( Continued )

(3)

(a) Define power of a test. What ai‘ggthe o

various steps of hypothesis testjg‘z-'g 3

AP FIOR T I 1 2FH 3
®ICRIR fors | ‘:,% O
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2. Answer the following questions : 2x5=10
o RS T fa
(a) Write two properties of F-test.
F-o[3F] 701 CIfEs fora i
(b) What are the two uses of t-test?
t-=R1PeR 751 TaRF ford |
() When does binomial distribution tend to
normal distribution?
e fegd @feq e Rewre sRTe
A7
(d) Distinguish between one-tailed test and
two-tailed test.
GI-EERAE qF RB-EEREE AT e
ML fora |
(e) Write the full form of BLUE.
BLUES < SII9¢61 ford1 |
3. Answer any four of the following questions :
5%4=20
. P
o PP R e vifsbr Teq fra G

= 2
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(4) ( S

(b) Write a short note on forecasting. (¢) Explain the method of measuring the
goodness of fit in a multiple regression
TSP ege fb 55 G fora | model.
IR SRR AT Tey el Ffs TR ST
(c) The life of an electric bulb for a random TR F4T |
sample of 10 from a large consignment
gave the following data : () How can the inclusion of irrelevant
variable create problem in regression
Item il 2 3 4 5 6 7 8 9 10 a.n.alySlSD Discuss.
Life :46 4 39 54 42 38 3 4456 6 TR Remee Wﬁlﬂ%ﬁ‘ﬁ? S W@_\fﬁ‘i—‘@

. ) h
(in ’000 hours) (TR ST Y8 R #{1CF, A F0 |

Can we accept the hypothesis that the

. . - D
average lifetime of bulbs is 4000 hourss? 4. Answer the following questions : 10x4=40

9B 2R pfes = Wl cvas o[ AgfoeT- O R Teq i

OI(d 1001 = ST were [0 o (@) In a two-variable linear regression model

6 : Y, =a+BX, +u;, where o and B are
parameters and wu; is stochastic term,
find the mean and variances of & and p,
e 46 4 39 54 42 38 3 44 56 6 where&andﬁare estimates of o and . 10

('000 ¥%TS)
=a+BX; +u;, 9Ol fa-vee CIRT SRR

qF TS Rl 4000 WG I 4R T
NG ? =0T 397 | ‘“i‘ » TS 0 SF B 2AT6et 20 A u, &b oM R,

T e D L3 LSRG LE 7 R L0 10

q\c" R
awmmwmcr%%emzma%\“ “%
! N & |
2 o, WF B T | e e e
(d) Explain the differences between auto- = gz}

correlation and multicollinearity. Or./ S S

collinearity. How can the problem
multicollinearity be solved?
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( 6) (7))

TR 41 TR ARSCq ™ T4 <+ | 92- aoed Rfen goememE e e F-Res
STFER | (FCME TG I AR 2 CGIPBIAE f$ 2 240000 “ifRTeTe 4510F TBHI 96T
GepTS ere dl §9¢q fRoael CART o7’<
(b)) From the following table, find the DU 3 2l gly O
coefficient of determination of the AfAEE kg ;10 55 105 58 12
regression line Y =a+bX +u : 10 T W A2 TR SR AN @R 2FHG!
O ORI Al ReEd el Sfeedqi 37 e 2’7 2
SRR @ Y =a+bX +u 2 : (== P(szl >a) =005, T® xﬁ =7
vl g0l g 1640 20026 Chisf &9 n Fog TR OFC &
X W10 N 20 30T A0 150 a=7-81, 9-49, 11-07 QST n T 3, 4, 5)
Or / =<1 (c) Explain the consequences of auto-
correlation on OLS estimation. How can
Explain different types of hypothesis. autocorrelation be corrected? 4+6=10
What are the properties of OLS Fee 8- 5TT9ad TAFaE@d 0
F-distribution? A survey of 240 families o
0 b UM
with 4 children each revealed the 11 G TR (A SO A1 2 bR g
following distribution : Or / W<l /N 5
No. of boys 4 3 2 1 0
4 A random sample of 5 families yields the
No. of families : 10 55 105 58 12 following data : \ &
Is the result consistent with the Family R R 5 TalN, 1 };\ 3
hypothesis that male and female births Savings (S) (000) : 6 12 10 7 3 NI Nage
are equally probable?
Income (Y) ('000) 8 M0 ORENG”. 16
(Given that P(x,% >a) =005, where szl No. of children(N) : S 2 1 3 4
follows Chi-square distribution with n d.f. . . !
720 040 (PO whendi= 3, 4, 5 Estimate the regression line of S on Y
and N. 10

respectively) 2+3+5=10
( Continued ) A23/854 ( Turn Over )




(8)

wTe feml 581 “fREER AW (9), wE (v) W
ST R (N) OXR [ G Y SF N T
ARATT ST TR ({31 Tfereqy -

{7 : A B C D E
JYF(S)(000) : 6 12 10 7 3
FR(Y)(000) : 8 10 9 6 6
FEEERY(N) : 5 2 1 3 4

(d) Explain the concept of errors in variable
in OLS estimation. Briefly explain various
methods to solve the problem of errors in
variable in such estimation. 4+6=10

OLS WFaqe baieq &3 4Rems o <41 |

R HRETS 5o TR SRR AE TR
5L A A |

Or / 9§31

Explain the uses of dummy variable for
measuring the change in parameters
over time. What is the use of dummy
variable in seasonal analysis? Explain.
5+5=10

A5 d T ARIETT (& ' RamRAE v
FEME I T W, I I AT
RoswR cvae fRamRPAR sae Rt 3T +91




