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Third S€mester M.Sc. Desree (C.B.S.S. - Begular)
Examinalion, october 2023

(2022 Admission)
STATISTICS WITH DATA ANALYTICS

MST3C09 : Reqression Analysis

PAFT A

Answer allqlcslions. Each queslon caries 2 marks.

1. Obiainlhe leasi-squares normal eqlaiions ior eslrmaling the paramelers in a
simple inear regression rnodel.

2. Give an eslimalor io r o': in a simple linear rcgression nrode. ls il unbiased ?

3 What do you rnean by adjusted R'z?

4. Suppose a fined regression modelis Y= 0 93 + 1.243Xr 0.788X2. lnlerprel
ihe regression coetiicienls.

s Whal do you mea. by gerenlized least square melhod t

6 Whai is the use ol lndicalor variab es in regression ? Give an example.

7. Whal are.on near regression models ?

8. Whal s lhe sgnilicarce ol odds ralio ? (8t2=16)

. PAFIT- B

Answerany lour qleslions. Each question caries 4 marks.

9. How willyou measure the qlality ol tit ol the mode to the data ?

10. Oblain llre o.d nary east square esl male oflhe parameier n a mull ple inear
regression rnod,a
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1 1 . Exp ain how residuals plois arc helplul in delecting model inadequacies.

1 2. Whal do you mean by heteroscedasticily ? Whal are its consequences ?

13. wdte a nole of polyoomial reqression mod€ls.

1 4. Explain Poisson rcgrcssion melhod and how do we estimale the parameieB

16.

17.

18.

20. Disiuss geneEli

p'liclnce or pa€melels
linear r€g'ession model.

Slale and prove Gauq

E4lain auiocorelalion and i

in mulrrple linear rcgression

19. Eplarn lhe difl€renl E

uences ? How can we deal wiih

w will you d€lecl aulocodelalion

lor choosino a subsel

What's mullicollineariry ?

il' {4x12=48)


