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(Cross-section
data)

ENGLISH VERSION

Instructions : (1) Each question carries same marks.

1 (3
(b)
1 (a)
(b)
2 (@)
XX-2018]

(2) Figures to the right side denotes marks.

1Y

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

What is mean by ‘General Linear Model’ ? Mention
necessary assumptions for it and in usual notation

A o1
prove that [3=(X X) XY.

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

OR

In usual notations prove that VB=(X'X) a?.

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

What is mean by ‘Monopoly’ and ‘Duopoly’ ? Explain
any two cases for effect of taxes on a monopoly.
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2 H xx = AXZ = BX3
Cx +Dx,

() a=Axx5 (i) 9=

2 2
(iii) q=\/2 H XX, —=AX] —BX5 .

OR
In usual notation, show that Vopt<Vprop<Vian. 10
What are “Non sampling errors” ? Describe the origin 10
and effect of these errors in sampling.
Explain with illustration, “stratified sampling method.” 10
f 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(y) also.

OR
What is, “Two-stage sampling method” ? Mention its 10
advantages and limitations.
Explain stein's method for deciding sample size. 10
F N=2500, d=3, S=15, a=0.05 and t=2 given then
estimate the size of the sample where S : Standard
deviation and d : tolerable error quantity.
In reference to ‘Time-series’ explain : 20
(1) Variate Difference Method
(2) Auto Regressive Series
(3) Stationary Time Series.

OR
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Clarify the difference between ‘Time-series’ and
‘Cross-section data.’

Write short note :
(1) Correlogram Analysis

(2) Periodogram Analysis.
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