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M. Com. (Part - I) Examination
April / May – 2003

Advance Statistics : Paper - II

Time : 3 Hours] [Total Marks : 100

çñÇÞë Ñ (1) ØßõÀ ­fÞÞë ÃðHë çßÂë Èõ.

(2) ÉÜHëí ÖßÎÞë ±ë_ÀÍë ÃðHë Øåëýäõ Èõ.

(3) ±ë_ÀÍëåëVhëíÝ ÀùWËÀ ±Þõ çëØë ÃHëÀÝ_hëÞù µÕÝùÃ ×´ åÀåõ.

1 (±) ÒTÝëÕÀ çðßõÂ Üë"ÍõáÓ ±õËáõ åð_ ? ÖõÜë_ ÀßäëÜë_ ±ëäÖí ÔëßHëë±ù 10

ÉHëëäù ±Þõ èoÜõåÞë ç_ÀõÖÜë_ çëìÚÖ Àßù Àõ, $ ' 'β =
−−

X X X Ye j
1

.

(Ú) ÒÚèðÇáíÝ çèç_Ú_Ôë_ÀÓ (Multi Collinearity) ±õËáõ åð_ ? ÖõÞë 10
µØûÛäÞë_ ÀëßHëù ±Þõ CëËëÍäëÞë_ ÕÃáë_ çñÇäù.

±×äë

1 (±) èoÜõåÞë ç_ÀõÖÜë_ çëìÚÖ Àßù Àõ � 8

V X X$ 'β σe j e j=
−−1 2

(Ú) Ë>_ÀÞùîÔ áÂù Ñ 12
(1) ÍßÚíÞ äùËçÞ ÕßíZëHë

(2) ÜñÀ Çáù (Dummy variables)

2 (±) Ò´½ßùÓ ±Þõ Òì¦èJ×ð_ ´½ßùÓ ±õËáõ åð_ ? ´½ßë Õß ÀßÞí ±çßùÞë 8
Àù´ ÕHë Úõ ­ÀëßÞí ÇÇëý Àßù.
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(i) q Ax x= 1 2
α β  (ii) q

H x x Ax Bx

Cx Dx
=

− −
+

2 1 2 1
2

2
2

1 2

(iii) q H x x A x B x= − −2 1 2 1
2

2
2 .

±×äë

3 (±) ­ÇìáÖ ç_ÀõÖù ±Þðçëß Øåëýäù Àõ V V Vopt prop ran≤ ≤ . 10

(Ú) ÒÒ±ìÞØåýÞíÝ ÛñáùÓÓ (Non Sampling error) ±õËáõ åð_ ? 10
ìÞØåýÞÜë_ ±ë ÛñáùÞð_ µØûÛäV×ëÞ ±Þõ ±çß äHëýäù.

4 (±) ÒVÖìßÖ ìÞØåýÞ Õ©ìÖÓ µØëèßHë çìèÖ çÜ½äù. 10

(Ú) ½õ n ­ë×ìÜÀ ±õÀÜùÞí ±Þõ ØßõÀ ­ë×ìÜÀ ±õÀÜùÜë_×í m ÃúHë 10

±õÀÜùÞí Ý¼EÈ ßíÖõ Õç_ØÃí ÀßäëÜë_ ±ëäõ Öù çëìÚÖ Àßù Àõ y  ±õ

y Þù ±ÞìÛÞÖ ±ëÃHëÀ Èõ, V ya f ÕHë Üõâäù.

±×äë

4 (±) Òì¦-VÖßíÝ ìÞØåýÞ Õ©ìÖÓ (Two-stage Sampling Method) 10
±õËáõ åð_ ? ÖõÞë ÎëÝØë±ù ±Þõ ÜÝëýØë±ù ÉHëëäù.

(Ú) ìÞØåýÞð_ ÀØ Þyí Àßäë ÜëËõÞí ÒÒVËõ´ÞÞí Õ©ìÖÓÓ çÜ½äù. ½õ 10
N=2500, d=3, S=15, α = 0 05.  ±Þõ t=2 èùÝ Öù ìÞØåýÞë ÀØÞð_

±ëÃHëÞ Àßù. FÝë_ S ­ÜëìHëÖ ìäÇáÞ ±Þõ d ZëQÝ ÛñáÞí Üëhëë Èõ.

5 (±) çëÜìÝÀ lõHëíÞë ç_ØÛýÜë_, 20
(1) Çáë_Öß ÖÎëäÖÞí ßíÖ (2) VäìÞÝÖ ç_Ú_ìÔÖ lõHëí

(3) V×ìÃÖ çëÜìÝÀ lõHëí çÜ½äù.
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5 (±) ÒçëÜìÝÀ lõHëíÓ ±Þõ ÒãV×ß çÜÝÝð@Ö ÜëìèÖíÓ (Cross-section 6
data) äEÇõ ÖÎëäÖ VÕWË Àßù.

(Ú) Ë>_ÀÞùîÔ áÂù Ñ 14
(1) çèç_Ú_Ô áõÂ (2) ±ëäìÖýÖë ä¿Þð_ M²×yßHë.

ENGLISH  VERSION

Instructions : (1) Each question carries same marks.

(2) Figures to the right side denotes marks.

(3) Statistical table and simple calculator can be used.

1 (a) What is mean by ‘General Linear Model’ ? Mention 10
necessary assumptions for it and in usual notation

prove that $ ' 'β =
−−

X X X Ye j
1

.

(b) What is mean by ‘Multi-Collinearity’ ? Give reasons 10
responsible for it and mention steps to decrease it.

OR

1 (a) In usual notations prove that V X X$ 'β σ=
−−

e j
1 2. 8

(b) Write short note : 12
(1) Durbin Watson test (2) Dummy variables.

2 (a) What is mean by ‘Monopoly’ and ‘Duopoly’ ? Explain 8
any two cases for effect of taxes on a monopoly.
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(i) q Ax x= 1 2
α β  (ii) q

H x x Ax Bx

Cx Dx
=

− −
+

2 1 2 1
2

2
2

1 2

(iii) q H x x A x B x= − −2 1 2 1
2

2
2 .

OR

3 (a) In usual notation, show that V V Vopt prop ran≤ ≤ . 10

(b) What are “Non sampling errors” ? Describe the origin 10
and effect of these errors in sampling.

4 (a) Explain with illustration, “stratified sampling method.” 10

(b) If n primary units and m subunits choosen from 10
each primary unit are selected randomly. Prove that

y  is an unbiased estimate of y  find V ya f  also.

OR

4 (a) What is, “Two-stage sampling method” ? Mention its 10
advantages and limitations.

(b) Explain stein's method for deciding sample size. 10
If N=2500, d=3, S=15, α = 0 05.  and t=2 given then
estimate the size of the sample where S : Standard
deviation and d : tolerable error quantity.

5 (a) In reference to ‘Time-series’ explain : 20
(1) Variate Difference Method
(2) Auto Regressive Series
(3) Stationary Time Series.

OR
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5 (a) Clarify the difference between ‘Time-series’ and 20
‘Cross-section data.’

(b) Write short note :
(1) Correlogram Analysis

(2) Periodogram Analysis.


