AP0 AR 00 0 0 0
SB-3391

M. Com. (Sem. II) Examination
March / April - 2011
Advanced Statistics - Paper - VI

Time : Hours] [Total Marks : 70
YA~

(1)

/7 Al salda g Casilaell (@oidl Grizadl uz wagy audl. ~\ SeatNo.:

Fillup strictly the details of g~ signs on your answer book. || ||

Name of the Examination :
*| M. Com. (Sem. Ii) | ~
Name of the Subject :

"| Advanced Statistics Paper-VI |

o-SubjectCadeNo.:| 3 || 3 || 9 || 1 - Section No. (1.2,-----):@ Student's Signature Y,
() omell cug-l »is uadl yu opL suld 8.
(3) 20QW Yol A AU Sefl [dl s2all M >uadl.

T A wadldl gsHi FAel @il ¢ 10
(1) Gad 33w {3 wxedl.
(2) RwH aedl dxedl.
(3) 2aBid anils el 2ed g ? yxendl.
(¥) wlidz usioiy Gelewl »dl Al
(W) yreadl-l e 2.

R (2) Wl U, +aU,, +bU, =g, , @l ervaielld Bdla saisdll ¢
AMud Aol SRl »Anisl o 2 pel Budl gelloa
AsAGHISAL Ul ANl dAxw 2 [Bdla sau-dl @afMua deld
Al Aot ALAGtis 7 =0.6 A 1, =0.15 1A dl xANIS
a ¥ pel Bod 2dl.

() 229 ue €,¢y,...€, ol 2usfPrs Aeldifl [ E(g,)=0 o
WA (e, 6, )=0 5] wiwyw, Rl Ald w2l

A0 n,ny.n RG] UL B, L AR(lold AsAetals
Q.

wYd)

SB-3391] 1 [Contd...



Y

() dlanglla Sel-u Ggeta-l 1Rl awRudl. A uqlsel ¢
U ptaU, +bU, =¢, gL Areqifld [Gdld sau-l :afad
Aoy gRll-l ueldl Aval well HEl €A dl, ABd A 3,
V(Ut) _ 1+5H
V&) a-n4p2)-a}

(o) 2alidl as yeuswl 2@ g ? 2akidl 45 21 wsionis 9
wdY, R el Hadl,

us YUl Hasl AUEl dA-) ygriely udd 8. d 8 Ad 1y
WM 53 astn d AnAal. 2ARUEL 42 UGy 4L SIRNAUR BeAd
® d AHAAL AUl 92 ALY uad 87 d- ularl sl Hiex
RlA-dlu udlawl avldl 2 d udlaeidl walel aeudl.

YAl

W3y =o+p 1 te, =12, a4l YAa-dl WA AHAA A Y
S5 (Koyak) el 2tome+ uglt auedl.

(1) [aud el wadls@ y, =Bpxy, +Boxy+€, %l 8385 Ad A4l ¢
Hegse 3 dild @del HuaMl 2udd 9. did deluq dle
Yody @l Ad 31 Gl Al d Axendl.

() 2alacrioln ARl U, =p,,, +n, W2 0l sA 3 p, =p"; o
o M, Y sl 89 A B B E(NN;)=0 o i # )
A P~k su-ll WRouls O,
»Adl
N . . 2mt - .
(@) wslbis Aol {D,:r=12,..n}d ue Ur=Asin=—+¢, 8. ol ¢
w

€, A RS A WL (AW 52 YRAddl ueReNfd
w9 Ad 8. A £(U;)=0 & dl sl 3 {U,}-L ¢

N - 2nk . .
st seflowd ueRiois py =acos—=8 w py [Re il

AAoHAM s ARG A S,
() Add Sel (Raeiy [@Ax) RN Gelsxwl AMRd AHx M. )

(Gra Y Hkd ed g 7 [Bud 3w HRa y, =o+Px +e; ; 1

i=1,2,..,n 4 YadH Ul Aadl o 2 B 2R 53,
oldldl 3 il PRI o A Bed A R O,
YAl

AU U GelsWL 2 [l uxondl. Y

SB-3391] 2 [ Contd...



ENGLISH VERSION

Instructions : (1) As per the instruction no. 1 of page no. 1.

(2) Figures to the right indicate full marks
of the question.

(3) Graph paper and statistical tables will
be supply on request.

1  Answer the following questions in short. 10
@) Explain bivariate linear model.
(1) Explain Heteroscedasticity.
(1) What is stationary time series ? Explain.
@av) Explain multicotinearity by giving illustration.
(v) Define log variabls.

2 (@) Obtain the constants a and b of second order 8
autoregressive series in the form of serial coefficiant of
correlation which is defind by the equation.

U, p+taU, +bU,=FE_, and if the coefficient of
correlations of autoegressive series are ;=06 and
7, =0.15 then find the value of a and b.

(b) From random series having random terms €,€,,...,e, 7

[in which Z(¢,)=0 and e(e,.€,)=0;r#s] the series

s
n,hy..,n, 1 1is obtained with the weighted moving
averages wy,w,...,w . Obtain k-stage serial coefficient of
correlation.
OR

2 (a) State the causes for happening of osciltatory time 8
series. If the terms of second order autoregrresive series
are very large defined by the equation

U,,+aU, +bU,=¢,, then prove that

V(Ut) _ (1+2)
V(E) -){a+p)?-a’}
(b) What is periddogram analysis ? Obtain the relation 7

between the periodogram and correlagram.
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Explain how can we determine that there exists auto
correlation in the error terms of general linear model.
Explain how can auto correlation happen between error
terms. Explain Durbin-Watson test to test that there exists
auto correlation between the error terms. Also State its
limitations.

OR
Explain the effect of log variables in the model
Y = o+ pt] +e,1=12,..n and explain the estimation
method given by Kyaok.
(@ The regression equation is y, =px, +B,x,, +e,
where every variable is measured by taking mean

as centre. Explain the method of least squares can
not be useful due to multicolinearity.

(b) For an autoregressive series U, =p, . ;+N,, prove that
Py :pk; where n, is random variable with mean

zero and E(nlaﬂj):O for i#j and p, -k is an
autocorrelation coefficient of order k.
OR

(@ The term of the time series {util=1, 2”} is

. 2mt ) .
U, = Asin—+¢,  where is uncorrelated random variable
w

with mean zero and equal variance 52.If £ (U t) =0 then
show that the serial coefficient of correlation of kth order

. . 2mk
of the series {U,} is Py =acos—= and the curve of

carrelation of p, against f is sinusoidal.

(b) Explain the continous series (autorelation) with
illustration.

What is bivaziate linear model. Estimate o and B by
least square method for a bivariate linear model
Yy, =a+Px;+e; i=12,..,n. Also show that these estimators

are unbiased estimators of o and f.
OR

Explain the problem of identification in detail with illustration.
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