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The figures in the right margin indicate full marks for the question.

Answer five questions, taking one from each unit.

UNIT-I

1. (a) Why is it difficult to represent multivariate

data graphically? Explain, some common

techniques of representing multivariate

data. 6

(b) Deduce the moment generating function of

the multivariate normal distribution. 8

2. (a) Let X be a pxl vector of random variables.

E(X)=µpxl and Σ= Var–Cov matrix of X. Prove

that,

E(X, X/) = Σ + µµ/ 7

(b) Prove that X is a multivariate normal

variable then any linear combination of X

is univariate normal, that is

Y = C
/
X follows an

⌢ 

⌢ ⌢ ⌢ ⌢ ⌢ ⌢ ⌢ ⌢ ⌢ ⌢ ⌢ 

10. (a) What is cluster analysis ? Explain the basic

steps of cluster analysis. 2+3=5

(b) Explain the different measures of distance

and similarities in cluster analysis. 5

(c) Explain the concept of K-mean clustering.

4
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