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Part A

Answer all questions. ;
TACHHERTH o SON HORsimn e wgeinge o\

A. Multiple choice :
1 The third stage in the Methodology of Econometric Research is :

(a) Estimation Stage. (b) Evaluation Stage. :
(c) Specification Stage. (d) None of the above.
2 Standard error Test is also known as :
() Ftest. (b) t’ test.
(c) Chi square test. - (d) None of the above.
3 The ratio of explained variation to total variation is :
(a) r. ®) 2.
© R (d) None of the above.
- 4 In the case of Hetroscedasticity, the variance of u is :
(a) Constant. (b) Not constant.
(¢) Zero. (d) None of the above.

B. Multiple choice :
5w =P
* (a) Second order Autocorrelation. (b) First ortler Autocorrelation.

(¢) Third order Autocorrelation. (d) None of the above.
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6 The coefficient of multiple determination R? lies between :

(a) —aand + a. (b) —1and+ 1.
(¢) Oand 1. (d) —1andO.
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(a) Second order Autocorrelation. (b) First order Autocorrelation.
(c) Third order Autocorrelation. (d) None of the above.
Exogenous lagged variables :

(a) Koyck Model. = (b) Almon’s Pol&rnomial Model.
(c) Partial Adjustment Model. (d) None of the above.

C. Fill in the blanks :

9
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Confluence analysis is associated with
Regression models that take into account of time lags are known as
Autocorrelation problem normally arises in :

Asymptotic properties are associated with

D. State whether the following statements are True or False :
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Variables that assume such 0 to 1 values are called dummy variables.
An unbiased estimator with the least variance is known as an efficient estimator.
The qualitative factors cannot be measured with the help of dummy variable.
Distributed lagged model do not include current values.
(4 x 1 = 4 weightage)
Part B

Answer any ten questions.
Each question carries a weightage of 2.

Explain statistical tests.

Write stochastic assumptions of OLS.

Explain the properties of an econometric model.

How will you estimate SLRM using OLS method ?
Distinguish between R? and adjusted R

Explain Gatiss Markov theorem.

Explain estimation of elasticity using log linear model.
Write note on “Three variable model”.

Explain the role of lag in Economics.

How will you measure growth rate using log lin model.

'Explain D-W d statistic.
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Explain the nature of dumm& -variables.
Explain dﬁmniy variable trap.
What are the reasons for lags ?
Write a note on Autoregressive model.
(10 x 2 = 20 weightage)
Part C

Answer any three questions.
Each question carries a weightage of 4.

Explain in detail the methodology of econometi'ic_reseal_'ch.
Discuss in detail the properties of least square estimates.
5 : - 3 s
Explain estimation of production function using three variable model.

What are the sources of Hetroscedasticity ? Explain the tests to detect Hetroscedasticity.
Suggest remedial measures. :

Explain the estimation of distributed lag model.

(3 x 4 = 12 weightage)



