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1. oo MaEEs [ wa Seacor iR Sferea . 1x6=6

Choose the correct answer of the following :

(@) TFEF GO PAoN PRT (S (XTI G AW

The property of minimum variance of an
estimator is known as

(i) STEETSl
consistency
(i) w9l
efficiency
(iii) ~rfreel
sufficiency
(iv) Fcerwe

unbiasedness
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(2)

(b) WSS BLUET 5¥ =&

“In econometrics,' BLUE stands for

(i) B AT FRETHT T4 WA

Best Linear Unobserved Estimators

(i) CB ART SRZS S
Best Linear Unused Estimate

(i) B @ART FICrs S

Best Linear Unbiased Estimator

(iv) G°[A OIS T2
None of the above

(c) “EFEI B ReemR 4R 2

The assumption of constant variance of
residuals is

(i) A cEeIEhh
heteroscedasticity
(ii) 2T ECRmHD
homoscedasticity
(ii}) =% Reem
autocorrelation
(iv) Wfos fifrcalRi

multicollinearity
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(d) ANOVA w(%e 5ifde
ANOVA model consists of

(i) RIS IS 5T AN
quantitative explanatory variables
(i) TS TAS 5aF] @Ml
qualitative explanatory variables
(iif) RS S B9[S TCAB! IR Ta1d
KISl

both quantitative and qualitative
explanatory variables

(iv) S°R9 9OI8 T
None of the above

(e) TREF-AGEA “RFR AT Paresag =

The Durbin-Watson test is used to detect
(i) fFoe i
multicollinearity
(i) I TFOIRbH
heteroscedasticity
(i) 6% RCeTH
autocorrelation

(iv) fFfEsIR &

specification error
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(4) | (5)

() T FfERi T ez 2 (d) R S T G S
In multicollinearity, explanatory Point estimation vs. Interval estimation
variables are ;
(e) vFHRI @6
(i) S Errors in variables
uncorrelated
§ 3. (a) TS fF2 e o wafifer =i e
(i) ARRFSCA fRoqe el 91 | Wl agfe o e R
randomly distributed A 4T | 2+2+8=12
What is econometrics? Distinguish
(iij) TH TS - between economic and “econometric
highly correlated models. Discuss the nature and scope of
econometrics.
v)  ojfRCel Fa
(. sdeg, I 431/ Or
perfectly independent .
(b) SEIFS o wem fam e @R
2. TR R @ R e[S 5 GReT o AT : SRR SIfEq g™l PR OLS, BLUE 251
ST 4T | 3+9=12
t\_vﬁlte, sh'ort LSRRG . two of the Define Gauss-Markov theorem. Prove
ollowing : P that OLS is BLUE under the
assumptions of the classical linear
(a) STST T R regression model.
Aims of econometrics
(b) TR 5T ; 4. (a) mﬁw’%ﬁmﬁ%ac qRACT
; A T TfRERby [Rfea Sor @ smem
Properties of the normal distribution
40 5+6=11
(c) TIfi TEFq TTH Explain the concept of multicollinearity.
! Discuss the various sources of multi-
Dummy variable trap . :
collinearity.
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(6) _ 70

<1/ Or 211/ Or
(b) T FAERG fomesim  cmifeorr ey (b) T WGBTS AP DR AR
91 Wioe ARl EeIE S F FAPRPR bR E@éﬁﬁﬂw &3
afeTgere PR Ree e 4 | e e <541 | 5+7=12
=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 modell
multicollinearity. '
| ) * % K
5. = EOUEERhE ke fan 1 @b EefRhb
= bl

TR 5 FRPER R0 <P | 2+9=11 i

Define heteroscedasticity. Explain the

main reasons of heteroscedasticity

problem. .

241/ Or

(b) SHoF'[EDAd T FRPHR W Al
o [{eemn foareeam f[fen «[Arsm R[Raa
SCEAG 3641 | i 5+6=11

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

6. (o) fAfesa9R Sfoq e famn | Ze Rfen Rz
RISICRIRSEIN! 2+10=12
Define specification error. Discuss its

various types.
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