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1. oo MAERT *[1 wF Tecs qfz Sferea - 1%6=6

Choose the correct answer of the following :

(a) S GO PTOA PR G GXHI T I/
The property of minimum variance of an
estimator is known as

(i) STREPTel
consistency
(i) T
efficiency
(ifi) el
sufficiency
(iv) FFCersa
unbiasedness
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(2)

(b) SAfeR®Re BLUET %% 24

In econometrics, BLUE stands for

() o @RT ST T AT

Best Linear Unobserved Estimators

() crs (AR SRETS

Best Linear Unused Estimate

(i) B @ERE FECTE SIeAe

Best Linear Unbiased Estimator

(iv) @A 9bIe T

None of the above

(c) wRfEd & Roera q{TCol XA _ :
The assumption of constant variance o
residuals is
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(i) 3 IR
heteroscedasticity
(i) TGO
homoscedasticity
(iii) =% AT
autocorrelation
(iv) o R
multicollinearity

( Continued )

(3)

(d) ANOVA w¢oe sifiw

ANOVA model consists of

() RIS JrETe vea T
quantitative explanatory variables

(i) QIS VS B9 7I_1
qualitative explanatory variables

(i) “IRSTITTS S st qe T
KISl oIS

both quantitative and qualitative
explanatory variables

(iv) €999 9brs 7y
None of the above

The Durbin-Watson test is used to detect
(i) 5 FRERG
multicollinearity
(i) I TFeIfER
heteroscedasticity
(it}) o3 RgeTony
autocorrelation

(iv) FEF™ S’

SpﬁCiﬁCatjon error
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(&} (S)

() e R TEe e 2 (d) R S T R S
In multicollinearity, explanatory Point estimation vs. Interval estimation
variables are
(e) TEITIRA o

(i) Poe Errors in variables

uncorrelated

3. (a) TS &2 Tftafes e 9 Wy Tere

(i) AgvrSIa s M 41 | e opfe W PR Rac

randomly distributed ST 47 | 2+2+8=12
What is econometrics? Distinguish
(iii) T oS between economic and econometric

highly correlated models. Discuss the nature and scope of

econometrics.

(iv) et TR

24§/ Or

(b) TTAFS TR iwem frm 1 e @R
SRR WIS 4R SR OLS, BLUE o1

perfectly independent

2. O f @A PR 67 57 Gl o 4x2=8 - o[ 271 | 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
(a) R IIICE STREPTR 4 regression model.
Aims of econometrics
o ey s 4. (o) TFHFFERERDT s w4
RO T FcRbe Rfes Sor Rew seemn
Properties of the normal distribution 40 | 5+6=11
5o Explain the concept of multicollinearity.
(c) oIy T Discuss the various sources of multi-
Dummy variable trap : collinearity.
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(6) (7)

w241/ Or 9<1/Or
() TR RRERE Frewm R S (b) T W B SRR AR
. q \0 ﬁP‘Rf\W
Eﬂ\ﬂasﬁia ¢ Qiﬂﬁplﬂﬂ ﬁm S{[CETo <41 | 4+7__11 ﬁm ﬂmﬁm 47 | . 5\:7=12

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

Discuss the consequences of omitting
relevant variables and inclusion of

irrelevant variabl i
€S In a re z
model. VD

* & &

5. (@) I TFOIELHT R EeRhh
SR JA FREHZ AR F 2+9=11

Define heteroscedasticity. Explain the
main reasons of heteroscedasticity”
problem.

241/ Or

(p) SHFRETR T FRFFR TR T
woe R farees® Rfen ~RArem a
Al 1 | 5+6=11

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

6. (a) e ha v | TR RiSH aeemR
HICAGA 41 | 2+10=12

Define specification error. Discuss its
various types.
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