2108002601060001 / 1908001301060001
EXAMINATION FEBRUARY-MARCH 2024
MASTER OF COMMERCE (EXTERNAL) PART - |
ADVANCED STATISTICS - 11

[Time: As Per Schedule]

Instructions:
1. Fill up strictly the following details on your answer book
a. Name of the Examination: MASTER OF COMMERCE
(EXTERNAL) PART -1
b. Name of the Subject: ADVANCED STATISTICS - 11
c. Subject Code No: 2108002601060001 / 1908001301060001
2. Sketch neat and labelled diagram wherever necessary.
3. Figures to the right indicate full marks of the question.
4. All questions are compulsory.
5. Statistical table would be supplied on request.
6. Simple calculator can be used

Ql  o{lAoil Yslloll ocilol B

Answer the following questions:

1) R0l U d(RoJal [AR2AA dAsleld AHxIC.

Explain the difference between utility and utility function.

2) [A&U Geuleat Yauss0l Hizell tiReudl el

State the assumptions for input-output analysis.

3) lla(ddl wAW AN2A 9j?

What is Periodogram?

4) Aol Usoiuisall caltvul WL

State the definition of serial coefficient of correlation.

5) AsUMUAW AeA ¢?

What is Correlogram?
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Q.2

6) UL AHIRS AQeott A Yuat e sl el dMe] eA3U Rl

State the main two components of stationary time series. Also give form

of them.

7) Slol-ocl Geuleot [QRA0] 23U AU AL

Explain the form of Cobb-Douglass production function.

8) s0{let clledet udlalell Halel weudl.

State the limitations of Durbin-Watson test.

9) A 4 Anaats(l A Ul

State the methods to obtain errors in variable.

10) (A™H (QA0LAL UHLA.

a)

b)

b)

Explain Heteroscedasticity.

Geuleot (A g = A4 x%. xf W2 WAl WALLAL 1 B AH wUcdl.

Show that the elasticity of substitution is 1 for the production function

q =Axf‘.xf

BAAR YA AW A A 3.

state and prove Euler's theorem.

AUl
OR

A& U-Geuleat YeausL AU A wal [Agd Al2atdlgell ugld

eTRIL N

Explain input-output analysis and also explain Leontief's open model.

oSl AULeS] s (E Y HIRe] (RO [ABA U = 48L + Ly - 12 8la

Al AUSSatl sLH 12 YRasl (AR Al

The utility functions for aday is U = 48L + Ly - L? then obtain
supply function for consumer.
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Q3 ol Astiniell ASULL A ol ocliol AW, 20

Answer the following question any two

1) AUAN AHAY A& clle] Gauleet (AR (CES) AU A A Aol

apetuHl sl

Explain the constant elasticity substitutions function. Also state its
characteristics.

2) Geulgot (AR UHostcl STot-soc (AL umestal.

explain production function and Cob-dou glass function.

3) dRoet@Ra U = (x + 2)5 (y + 1)§€9 Ul e s 2x +
y = 78. AU HedH ololld adcll x val y ofl (5HAl 2L

2 1
If the Utility function U = (x + 2)3 (y + 1)3 and the budget equation
Is2x +y = 7 Then obtain the values of x and y, so that U becomes
maximum.

Q4 cauus Yu 3cstl YA UOLLot AHAA 20

Explain the Estimation of the parameter of generalized linear model.

AUl
OR

a) calus Yru H3ctq] oullds ey uHstcl ol sAZ A a0l 10

Wotellotcd AOWLS B.

Explains the Mathematical Form of Generalized linear modal. And also
Prove that /3 is an unbiased estimator of 3

b) g UHUAL [FlaQL HiZetl GUIRD UM A, 10

Explain the Remedies to remove Multicollinearity.
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Q.5 a) loflatct ol A6l u,,, = u, +€,,,HE WO 5AF, 10

(D) E@W?) ==t..0% (2 E(u;,upyy) =t o2 U 0% = v(E L)

For the auto regressive series u;,; = u; +€,,, prove that
(DEw?) ==t..c? (2 E(us,upsp) = to?whereo? = v(€t)

b) ya seuell (ad ol AR U,.,, = 2 +€,,, HER WA 533
1

limP, = —
t-a k 2k

For the First order Autoregressive Series U,,, = % +€,,4, prove that

. 1
hm Pk = s
t-a 2

AL

OR

() UMl Beuleot (ARA W@ 92 ol Actl Geuleat (AR AHUA D ¥ 10

$1 A otssl 5 % 8lal Al dArell el wpual.

1) q = Ax} xf

2) q=2H1x2_Ax12_Bx22

2

3) g = 2H x1X;—AX{*—B x,
q Cx1+D x5

4) q = Ax% x;7% + Bx; + Cx,

What is homogeneous production function? Decide whether the following
production functions are homogeneous function or not. If yes state its power.

1) g = Axlo‘xf

2) q=2H,x, — Ax?—B x2

3) g = 2H x1X3—A x?—B x?2
Cx1+D x5

4) q = Ax% x;7% 4+ Bx; + Cx,
10
(o) UG v ElAatllAd WHIRS AR dAsteld AL

Give the Difference between Cyclic and Oscillatory Time Series.

*kkk*k
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