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INSTRUCTIONS:

1. The total marks of the questions are 25.

2. Candidates attempt for all 25 marks.

3. Before attempting the question paper, be sure that you have got the correct question paper.

4. The missing data, if any, may be assumed suitably.

5. Tables/Data hand book/Graph paper etc. to be supplied to the candidates in the examination hall.

co
Q1 (a) Consider the linear model Y = X B + €, with Cov(Y) = 62I, Let ATB be an estimable [2] CO1
function. Find the least square estimator of it.
Q1 (b) Also, find the variance of the least square estimator. [31 co1
Q2 (a) Consider the linear model y; = p + g where g's are uncorrelated with zero mean [2]  COf1
and variance o2. Find the least square estimator of p.
Q2 (b) Find an unbiased estimator of o2. [3] CO1
Q3 Find the 95% confidence interval for the least square estimator of B in the linear [5] CO2
regression model y;= B x; + & i = 1...,n assuming &’ s are iid normal with mean 0
and variance o?.
Q4 Find the 95% confidence interval for the response of Y when x = x%in case of [5] CO2
simple linear regression
Q5 Derive any test for Ho: K"B = m versus H;: KTB = m, where K is a pxs matrix. [5] cCoO2



