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Answer ALL Questions

Part-A (10 X 2 = 20 Mark)

-

Draw and Define inverse telationship.
What are the advantages of coefficient of multiple determination?
tate few examples for the usage of hypothesis in mufltivariate analysis?

What are the objectives of multivariate methods?

oA w o

List out the properties of wishart distributions?
What is the formula used for proportion of total population variance?

What are the applications of communality?

® N o

List out the applications-of discriminant analysis?

Define Association coefficient.

5!

10. State the sampling distribution for multivariate normal data when no of variables is one

and no of groups is greater than or equal two.

~ Part-B (5 X 16 =80 Marks)

1. How will you design the Discriminant function? Explain the Computation of -discriminant
ratio, K and identify the variable which is more important in relation to the other variable? How
will you validate the discriminant function using the set of data by forming grdups based on the

- critical discriminant score? How will you frame the hypothesis?

12 (@) Explain the calculation of -samp{e coefficient of determination and the sample coefficient
of correfation? - _ {8}
(i) Explain the -Mu‘ft%co*iiinearity in Muitiple Regression-with suitable illusirations? {8)

_ ' OR
12 {(bj(i) in finance, it is of interest toleok at the relationship between Y, a stock’s average
return, and X, the overali market return. The slope coefficient computed by linear regression is
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called the stock’s beta by investment analysts. A beta greater than 1 indicates that the stock is
relatively sensitive to changes in the market; a beta fess than 1 indicates that the stock is

relatively insensitive. For the following data, compute the beta and test to see whether it is

significantly fess than 1. Use alpha equal to 0.05. . (10)
Y (%) |10 12 8 15 |9 1 8 10 13 1]
gIX(%) 11 115 - 3 18 10 12 6 7 18 13 _

{ii) in avegression problem with 2 sample size of 17, the slope was found to be 3.73 and the
error ofestimate 28.654. The guantity (I X%nX?*)=871.56. Find the standard

error of the regression slope-coefficient {6)

13 {a) (i) How will you estimate mean and variance of myitivariate normal distributions? {3)
(i) How do you assess the assumptions of normality? (3)
(i) Explain the cor‘\st.ruotion of Q-Q pilot, checking bivarate normalily and a chi-square
plot? : (10)
OR

13 (b) Derive an MANOVA model for comparing g population mean vectors? {18)

14 (a) Ina sur\)ey on a product, data on three variable have bee-n coliected, as-shown intne

following table 1.1. Perform factor analysis using centroid method {o identify two factors which

can represent the variables of the study. (16)
OR

14 (b) (i) In'a survey, the number of years of experience of employee in two different skills are

summarized in table 1.2. Perform cluster .ana!ys-is using the agglomerative hierarchical

clustering method. " (16)
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15 (a) Describe the Principal Compohent Analysis in detail?
OR’ |

15 (b) Explain the Rank ordered cluster algorithm in detail with a suitable iliustrations? (16)
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