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1. oo MEERT [ 9% TGl AR Sfened : 1x6=6

Choose the correct answer of the following :

(a) SFER GOR PO PR e G Tl I/
The property of minimum variance of an
estimator is known as

(i) STHETe
consistency
(ii) TS
efficiency
(iii) “rfes
sufficiency
(iv) FRersel

unbiasedness
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(2)

(b) =fRfSHw=e BLUES 5% 3’5

In econometrics, BLUE stands for

(i) c® AR W RETT T Tae

Best Linear Unobserved Estimators

(i) ® ART RS e

Best Linear Unused Estimate
(it) B @RS FFrs JFae

Best Linear Unbiased Estimator

(iv) 8°@d qbIS 4=
None of the above

(c) “@FEa F3 RoamR q=emsr o'

The assumption of constant variance of
residuals is

(i) @I FERHE
heteroscedasticity
(i) 2IFCBEHD
homoscedasticity
(iii) S5 f{geTon
autocorrelation
(iv) e FlaRi

multicollinearity
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(3)

(d) ANOVA T(oe 5ifo®
ANOVA model consists of
(i) AR LS 5191 =0
quantitative explanatory variables
(i) @IS LIS DT ==
qualitative explanatory variables
(iii) RIS S BeI5TS FCATH! TR oI
KRl

both quantitative and qualitative
explanatory variables

(iv) S*[RF OIS =
None of the above

(e) CRRA-AGE *RIFR 2R Haresid =0
The Durbin-Watson test is used to detect
(i) T R
multicollinearity
(ii) R TETIBHG
heteroscedasticity
(iti) =63 ReeTon
autocorrelation
(iv) TR @i

specification error
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(4)

il ﬂﬁ@’ﬁﬁmﬁﬁamwﬁ’a

In multicollinearity,

explanat

variables are i
i) s

uncorrelated
(i) AfoRFST Reqe 2

randomly distributed
(iii) TH ToufEe

highly correlated
(iv) 6 FR

perfectly independent

following :

(@) S Trpz

Aims of €conometricg
(b) TR IG5 oy

Properties of the normg) distribution
() ©If¥ b9

Dummy Vvariable trap
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(@)

(e)

(@)

(b)

(@)
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(S)

g S A TR S -

Point estimation vs. Interval estimation

HoRTR @b

Errors in variables

w3 RS 32 gafes o wfTifer =ifEq Jore
el 391 | wAifeq agfe W@ e R
HICEoAT 41| 2+2+8=12
What is econometrics? Distinguish
between economic and econometric

models. Discuss the nature and scope of
econometrics.

€/ Or

TEAFs TAAmR w1 s R
SRS W39 4/ SR OLS, BLUE b1
21 Fq | 3+9=12

Define Gauss-Markov theorem. Prove
thatt OLS is BLUE under the
assumptions of the classical linear
regression model.

b e 1 1 SR 111 S
e fafaRits [Rfes Sor Ry smweEmn
411 5+6=11
Explain the concept of multicollinearity.
Discuss the various sources of multi-
collinearity.
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(6)
211/ Or
S/ Or (b) TR W G AP ngzﬁmﬁiw
) ASTERARE Froen omfom sy F SHAPRARF TIPSR 5+7=12
ARG e S R RS

fRa@ SeEmAr 40 |
m?ﬁmﬁmww|

Hin
Discuss the consequences of omitting
1

) inclusion of
4+7=11 relevant vanabl};s a?ril ;ncrlégression
1 S
Mention the methods of detection of Irelevan e
multicollinearity. Discuss the remedial model.
IneasureSERo NSOl ve Wt o problem of
multicollinearity. ey
5. (a) COIEORHRT ey | ROT i
PR SRCIGE 0477 307 | 2e=1il
Define heteroscedasticity. Explain the
main reasons of heteroscedasticity
problem.
ST/ Or
(b) PR FRPTR oy
5% fJeTo e Ry Re R
GO 47 | 5+6=11
Explain the Mmain  reasong of auto-
correlation, Discuss the varioys tests to
detect autocorrelation.
6. (a) %WW“WWIWWW
Define Specificatipn €Iror. Discuss its 5 SEM FYUGP ECOCS5B
various types. 26P—6000/310
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