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1. ©oro fmams 0 s oI IR G 1 1xgo

Choose the correct answer of the following :

(@) SFEF GBR Pooq PRF 45 (30T & Ty
The property of minimum variance of an
estimator is known as

(i) >TaeETel
consistency
(i) Tl
efficiency
(iii) el
sufficiency
(iv) faacereel

unbiasedness
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(2)

(b) SAfefR@Re BLUES 54 24

In econometrics, BLUE stands for

() Cm QRRT SR FI AT

Best Linear Unobserved Estimators

(i) e @ART TERTO AL

Best Linear Unused Estimate
(i) e @RS FRere S

Best Linear Unbiased Estimator

(iv) ©°RA b8 T . l

None of the above

(c) “rfEs &7 Roama gt X

The assumption of constant variance of
residuals is

(i) T CEOIRHH
heteroscedasticity
(i) ZTITEOEHG
homoscedasticity
(iii) =% ReeOT
autocorrelation
(iv) e fFRb
multicollinearity
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(d)

(e)
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(3)

ANOVA 0o sifve
ANOVA model consists of

(i)~ e T A

quantitative explanatory variables

(i) BT FIOES 519 IR
qualitative explanatory variables

(iii) RS S QIS HCAH! WIS HIFS
Kl

both quantitative and qualitative
explanatory variables

(iv) SR OIS T

None of the above

- AR TS eI =W
The Durbin-Watson test is used to detect
(i) s iR
multicollinearity
(i1) e eIt
heteroscedasticity
(iti) 6% R
autocorrelation

(iv) FfEFT i)

specification error
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(4) (S)

() T RRERRY T R 2 (d) Ry S = TR S

In multicollinearity, explanatory Point estimation vs. Interval estimation
variables are () VTR Zf
(i) SRR Errors in variables
uncorrelated :
3. (@) TS F 2 gLt s ST BT oo
(ii) IgeeFea [T F40 MLF 91 | FAR 2P o PRI [wa@
randomly distributed SAICEIoAT T | 2+2+8=12
What 1is econometrics? Distinguish
(iii) T® =P between economic and econometric
highly correlated Zr;c;del;e]fr;ic;uss the nature and scope of
no :
(iv) <fxet F@= 241/ Or

erfectly independent
& y ¥ (b) T=-IFS TomE gwm fom 1 e @RS

STHRE B39 4= Spid OLS, BLUE 2o

2. o R @ gprR evEe oY (R o fdel=8 = o[l 347 | 3+9=12
Write short notes on any two of the Define Gauss-Markov theorem. Prove
following : that - OLS is BLUE under the

assumptions of the classical linear
(@) =T TRPTR regression model.

Aims of econometrics

4. (@) TfRRERGT gm0

(b) STHRE IBE 7R T RRERGT Rfta Sor Rea e

Properties of the normal distribution

401 5+6=11
(©) SIf¥ voq T E}_{plaun the conc_ept of mult1colllnear1t¥_
Discuss the various sources of multi-
Dummy variable trap collinearity.
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(b)

S. (a)

(b)

6. (9
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(6)

S/ Or

N FifcaRki  Paresm @z @

1 Ao iR e e

AfSTRTET IREPTIRA [RECT SCEAGAT 541 |
4+7=11

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

B TFeEniy e a1 @G eEe
STETR A FREBTE I 4 | 2+9=11

Define heteroscedasticity. Explain the
main reasons of heteroscedasticity
problem.

¥={r/ Or

SO’ REDR P FRPHR TR F9qT
o’ [{eeto oareeam f[fen “RwR fac
SCEAGAT 47 | 5+6=11

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

e @foa sike frmn | 2w RfSa domemz
HICEA 41 | 2+10=12

Define specification error. Discuss its
various types.
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(7))

Y€1/ Or

(b) FTAREET W GoTe APRME TEReRd ARZREId
www%mmﬁ RS
e e 9 | 5+7=12

Discuss the consequences of omitting
relevant variables and inclusion of

irrelevant variables in a regression
model.

* & &

S5 SEM FYUGP ECOCS5B



