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Fundamentals of Data Mining

UNIT-H
Nature, scope and of simple Linear Model

properties of OLS estimator, Co-efficient of determination, Tests of significance, Maximum Likelihood Method
UNIT-l

Multiple Linear Regression Analysis: Method of least squares, Properties of OLS estimator, Test of significance
of regression co-efficient, R2 and adjusted R2; Problems: , Autoc and
Hetroscedasticity.

UNIT-II

Dummy variables-Nature and uses, Regression on dummy variables, Regression on Dummy Dependent VariableThe basic idea of the Linear Probability Model (LPM), Probit and Logit Models. Dynamic Econometric Models:
Koyck distributed lag model, the adaptive expectation model, and the partial adjustment model.

UNIT-V

Simultaneous Equation Models: Structural, Reduced and final forms, Identification-Order and rank conditions,

Methods for estimating the simultaneous models-Basic idea of Indirect Least Square (ILS) and Two Stage Least

Square (25LS) methods. Seemingly Unrelated Regressions (SUR), SUR versus OLS.
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