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1. oo MARER */ wa Seicn! iR Sfenea : 1x6=6

Choose the correct answer of the following :

(a) SFEE GO JToN LFRR (S IXMI G AW

The property of minimum variance of an
estimator is known as

(i) STEERTSl
consistency
(i) 9|
efficiency
(iii) e
sufficiency
(iv) f=Corwe
unbiasedness
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(2)

(b) wfAfefi@me BLUEY 5% 24

- In econometrics,' BLUE stands for

() B RS FREHT T TS

Best Linear Unobserved Estimators

(i) B @ART SHRZS T
Best Linear Unused Estimate

(i) B AT FEers See

Best Linear Unbiased Estimator

~ (iv) SRA 9bI8 T
None of the above

(c) “[@ME3 B Reama 4Remo! 2'&

The assumption of constant variance of
residuals is

(i) oI FEfRoh
heteroscedasticity-
(i) 2T FeEbh
homoscedasticity
(iii) =% fAceHT
autocorrelation
(iv) T R
multicollinearity
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(3)

(d) ANOVA ¥(%e 5f5®
ANOVA model consists of

(i) RS JIHEE T AR

quantitative explanatory variables
(i) BITS RIS 5e7P ST

qualitative explanatory variables

(i) SIRTI19S A 399 T WIFAF 5o
Kl
both quantitative and qualitative

explanatory variables

(iv) ST o8 I
None of the above

(e) TRRA-AOEA *RIwa9 S2Re Paesq =

The Durbin-Watson test is used to detect

(i) Mo fefcafi
multicollinearity
(i) o3’ FeIRhD
heteroscedasticity
(i) 6% e

autocorrelation

(iv) s &

specification error
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(4 )

() T FRERDT e EeER R

In multicollinearity, explanatory
variables are
(i) e
uncorrelated
(i) IR Regq 31
randomly distributed
=% e
highly correlated
(iv) e TR
perfectly independent
2. %o fI QAT PR S oY R o 4x2=8

Write short notes on any two of the
following :

(@) ST TP ;

Aims of econometrics

(b) HRI ITAT GO
Properties of the normal distribution

.

(c) T 554 T
Dummy variable trap

( Continued )

(@)

(e)

3. (a)

(b)

4. (a)
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(5)

R SR S <R S

Point estimation vs. Interval estimation

5T &0

Errors in variables

TS 5 2 st o wAfifey =12y wreme
M2 311 TR 2 o AR e
RIGIEIRCEIN 2+2+8=12
What 1is econometrics? Distinguish
between economic and _econometric

models. Discuss the nature and scope of
econometrics.

%41/ Or

= CaCT 1o e K e o (R
SRR HEY q=¥e PR OLS, BLUE 2o
291 491 | 3+t0=19
Define Gauss-Markov theorem. Prove
that S ELSE S BEUE S Siinder ™ the

assumptions of the classical linear
regression model.

T mAERnT ROt I 00
e iRt R[Sy Sor s seEmw
41| 5+6=11

Explain the concept of multicollinearity.
Discuss the various sources of multi-
collinearity.
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(6) ' (7))

2T/ Or %=1/ Or
(b) T ERERG Peesr merz Sy (b) A S GBS APRPR SR ARZA
41 ekt IR TR [ AP TR SEefeeil AR
ANSTRITS PRI [ o1 1 | R ST 390 | ' 5+7=12
4+7=11

Discuss the consequences of omitting
relevant variables and inclusion of
irrelevant variables in a regression

Mention the methods of detection of
multicollinearity. Discuss the remedial

measures to solve the problem of model.
r—*collinearity.
AN * K

5. (@) Rzl e fm 1 @R
TR A FRPHR TR 41 2+9=11 -
Define heteroscedasticity. Explain the
main reasons of heteroscedasticity
problem.

%41/ Or
(b) WOF’'[CEDAq P FEPHR I 4l

o e formesam RfSn «Qsr R
S 4T | S 5+6=11
Explain the main reasons of auto-
correlation. Discuss the various tests to
detect autocorrelation.

6. (a) FfETaE @fbq e fan | TR R aeremz
AT 41 | 2+10=12
Define specification error. Discuss its
various types.
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