1908060202060003
EXAMINATION FEBRUARY-MARCH 2024
MASTER OF COMMERCE (SECOND SEMESTER)
ADVANCED STATISTICS-VI - LEVEL 6

[Time: As Per Schedule] [Max. Marks: 50]

Instructions: Seat No:

1. Fill up strictly the following details on your answer book
a. Name of the Examination : MASTER OF COMMERCE
(SECOND SEMESTER)

b. Name of the Subject : ADVANCED STATISTICS - VI
-LEVEL 6

c. Subject Code No : 1908060202060003
2. Sketch neat and labelled diagram wherever necessary.
3. Figures to the right indicate full marks of the question.

4. All questions are compulsory. Student’s Signature

Q.1  olAcil Uslloll &SUL Falled B 10
Briefly answer the following questions

i 242 Udlell A gl Auemdl.
Write two characteristics of Disturbance?

i, (aNH (quReldl 424 9j?
What is Heteroscedasticity?

i, f oll YoldH d A0S dUud).
Write down the least square estimator of ?

iv.  llidd Yoiy Ael 224 gf 2
What is auto regressive series?

v, clUS 33u H13Es] calul w1l
Give definition of generalized linear Model?
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Q.2

Q.3

a)

b)

b)

b)

UidR Hedoiy (AN [dagd A4 WUl
Explain in detail Multicollinearity

o |As{| HLlecdl Ul Hy: B, = OURSAUsL o H,: B, > 0 [Adey

Hcdell 1% o1l 2R U ulelsl 2.
For the following bivariate data, test the hypothesis HO : ; = 0 against
Hy: B; > 0 at 1 % level of Significance.

X |4 1012|146 | 8|16 |18 | 20 |12

y |12 8 |6 |8 10|86 |6 |12 | 4

OR

WEUUU AL [AdRQIe1l GUIRI %lIdl
Explain the remedies to remove multicollinearity.

YIRS y,, v, y5 W AUl (YW 02 dR1ddl MAueuG[dd dee)
Yell 8. el Hes E(yi) = B1+ B2, E(yy) =26, + [, ufe] E(y3) =
By + 2B, 8 dl lus Yo H1Sdst] GUALL 531 UIIEL B, ¥4l B,

ol ooiciH do] WIS WA AHeAL (UL A Ys(dAL And),
Y1, Y2, Y3 are uncorrelated random variables with known equal variance
o2 and their means are E(y,) = B + B, E(v,) = 2B, +

B2 and E(y3) = B + 2[3,, then obtain the least square estimator of the
parameters 51, 2 by using generalized linear model. Also obtain its
variance and Co-variance.

ueH s&ilefl 2 (etaud Alefl Ueg(d uHomcl dstl ap@uaul 4.
Explain first order Auto-regressive model and its properties.

[¢clld s&ilsl 2alidd qoid AQI U,,, — 0.6,,41 + 0.2, =€,4p S

ol ARNoId AleUGiELS 1, el 1yell Sld Hard).,
Find the values of serial correlation r; and r,, for the second order
autoregressive series U,y — 0.6,114 + 0.2, =€¢42

OR

Bl clcll 241Qu1 Yo $52le] lel $2).
Explain in detail: periodogram Analysis
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b) (gcild s&il«il a(dd et AQN U,,y + ayreq + by = €ppq @l
AQ{1old AsHeibisl % (Dry, = 0.9 ¥ r, = 0.2 (Q)ry =
—03WaAr, = —0.6
If the serial correlation of second order auto regressive series U;,, +
Auis1 + byt = €ipqare (1)r; =09and r, = -0.2 (2)r, =
—0.3 and r, = —0.6 then find the values of constant a and b.

Q.4 a) WL AU U,y + ayres + by =€prq GIRLANALRIA [l
sellel] wl(Add Yoid Aufletl uelsdl dual g il 1121 eld d) dlled

V(ut) _ (1+b)
Sa-‘}” v(et)  (1-b){ (1+b)2-a?)

If the term of second order regressive series is very large define by the
equation Uy,, + ayry1 + bys =€444, then prove that,

v(ut) (1+b)

v(et)  (1-b){ (1+b)2—a?}

b) widyuitla 18 Yoty aoflefl T 3H GUAL] edl 12l A

GelsL UlSd uHdl.
Explain with illustration that method of least square can't be used due to
multicollinearity.

OR

a) WL AHLSL U,ry + ayreq + by =€pry GIRL AR (Gl
s&lef] 2 (c1dd ARletl Uel of] vl yl] 1121 1A dl 1ULnis)

a 34al b ofl (Sud AQflod UsHeitell ey HiHad).

If the term of Second order auto regressive series is very large defined
by the question U, + a1 + by =€:4,, then obtained the value of
constant a and b in a term of serial correlation coefficient.

b) cUlUS eidH o2l ofl Ad UHA] AU St of UHY Guid).
Explain Generalized least Square Method. Also state the Aitken's
theorem.

*hkkkk
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