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1. oo MARRR *]1 W% Sec! iR Sfiedr :  1x6=6

Choose the correct answer of the following :

(@) ST GOR PTO¥ PRWT (T G0 G AW
The property of minimum variance of an
estimator is known as

() STNEPTS
consistency
(ii) F9 |
efficiency
(iii) = Ait
sufficiency
(iv) Fcorser

unbiasedness -
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(2)

() SAR@AS BLUEA & 3741
In econometrics, BLUE stands for

(i) 8 ART TPREIHY 91 PP

Best Linear Unobserved Estimators

(i) C® ART SRRZS A

Best Linear Unused Estimate
(i) e ART ITTF ST

Best Linear Unbiased Estimator

(iv) eom‘ goI8 =

' None of the above ..

(o) wPEa fex Roer qmas XA -
y i Thes assumptlon of constant variance of
‘ remduals a8 s ,‘ |

MU ;C@? cwrr%f%f%
A heteroscedast1c1ty
(ii) wm@fﬁﬁ‘»

R .homoscedas’umty
(iti) w%asﬁmw

' autocorrelation
(iv) o FHCERD

multicollinearity

( Continued )



(d)

(3)

ANOVA Yo sifdw
ANOVA model consists of

(i) RIS TIETF 5191 7T
quantitative explanatory variables

(@) RIS JAEETF T TR
qualitative explanatory variables

(@)  IfRAT9TS HF B191 TCA] AR 5o1FS
KISl

both quantitative and qualitative
explanatory variables"

(iv) S¥RT <Or8 7=

None of the above

(e) TRR-bEA AT TRE© Hrarewed =

26P/310

The Durbin—Watson test is used to detect
(i) TGF AR
multicollinearity
(i) CCHITFOIRO0H |
heteroscedasticity
(i) SoF Reeo
autocorrelation

tiv) FfEsIR =

specification error
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i)

(N T FRERbI IwgEs s=eTys 274

In multicollinearity, explanatory
variables are

(i) TS

uncorrelated

() IeFercd Rowd w1
randomly distributed
(iii) TH F=RFO
highly correlated

(iv) sjfcel TR
perfectly independent

-Wﬁmz‘mewwmm 4x2=8 -

Write short notes on any two of the
following : :

(a) A RN STRPTRR :
Aims of econometrics
(b) R ITAT LR

Properties of the .norfhal distribution

(c) TIfY 5o FH

Dummy variable trap
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(li’ '\‘\":‘ N'A(\.{-'J \"\‘V .:'{".“'."‘,I ‘&'j}r‘"
A <
Point estimation vs. Interval estimation

() TEIIZI Fo

Errors in variables

3. (a) SN R 950 o w7 =137 wrere
ML 90| W7 o> o AR R
HICEA®AT <541 | 2+2+8=12
What 1is econometrics? Distinguish
between economic and econometric
models. Discuss the nature and scope of
econometrics.

5%<1/Or

(b) ’z-NEs TomIR R a1 e @RS
SRS WSR3 4R SPIR OLS, BLUE o
ha R S I 3+9=12
Define Gauss-Markov theorem. Prove
thatBsOLSIt 1SN BLUE S nder i the

assumptions of the classical linear
regression model.

4. (o) TFoRRRERTBY  qRacyt o w4
T iRty Rda Sor Raa weema
Aall fik - 5+6=11

Explain the concept of multicollinearity.
Discuss the wvarious sources of multi-
collinearity.

26P/310 ( Turn Over )




(b)

5. (a)

(b)

6. (a)
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(6 )

&</ Or

qfse PRl Ao meTR ST
=11 s RRaRf  sEeIR S

sifeRgee IREPHR REcy SEe 9

Mention the methods of detection of
multicollinearity. Discuss the remedial
measures to solve the problem of
multicollinearity.

4+7=11

RGBT e Rl @R
SRR Yo PREE TR 4 | 2+9=11

Define heteroscedasticity. Explain the
main reasons of heteroscedasticity
problem.

<91/ Or

oS [T T FRPHR W Lol
meﬂﬁﬁaﬁwﬁm

 HICEoAT 4T | _ 5+6=11

Explaln the main reasons ‘of auto-
correlation. Discuss the various tests to
detect autocorrelation.

|

”ﬁﬁ‘%ﬁwqﬁéﬁ?ﬁ\@ﬁmlwﬁﬁm

SCEToAT <P ST 1 ‘ Fo 2+10=12
Define speciﬁcation -error. Discuss its
various types.

( Continued )



(87i)

N1/ Or

(b) e WY @b s SATIYEA Al
W WePRAR WW SRR R
Ry s =y 5+7=12

Discuss the Consequences of omitting
relevant variables ang inclusion of

irrelevant variables in g regression
model.
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