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' M.Sc. DEGREE EXAMINATION, OCTOBER / NOVEMBER 2018.
THIRD SEMESTER R
Statlstlcs o : : : ;
Paper II— COMPUTER - INTENSIVE STATISTICAL METHODS |

Time : Three hours A . : _ ' - Maximum : 75 marks

“(No edditional sheet will be,Supp]ied) _ -
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. PART A — (5 x 3 =15 marks) |
: Answer any FIVE qﬁes_'tions. Sl
.- Each question carries 3 marks.

Y

Each answer should not exceed 1 page

lee a note on’ dlStI'lbuthIlS

: leferentlate between stochastic mmulatmn and smmlatmg stochastm process

What is vanance reduction.

What is optimization, .

What is boot strapping. -

What is resampling.
What is cross validation.

List the p‘ar_ameters being used in tunir;g.

__PART B — (4 x 15 = 60 marks)
~ Answer ALL questions. -
Each question carries 15 marks.

Each answer should not exceed 6 pages.

"Explain the concept'of simulating the multivariate distﬁbutiqns with an iltustration.

Or
Explain the. p.recess of etochastic sin:_uulaﬁon as simple queues.
DiScuss the im_pdrte\nce of samphng for integration in. {rariance reducﬁon.
. c o ,

Explain the concept of Gi'bbs/sampling for multivariate simulation with an illustration. .
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- 16.

Explain :’:ib_out the various methods bdotstrapping.,'

Or

Discuss the advantages and disadvantages and applicationé of bootst'r'app'ing'.

Or

-How jackknife can be used in sample surveys? Explain with an example case study.

How the cross validation can be applied for tuning parameters? Explain with an example

case study. - .
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