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Regressors.are
a) Randonr
c) Non stochasiic

Tfre rnean value ol
a) Linearity
c) Consistenc;,

rn repeated sa,.nples
b) Stochastic
o) Varying

d) Durbin Watson

d) None of the above

method.
d} 2SLS

the property is
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PART _ A
Answer af f quesiions :

{8x%={)"! Totar var"iaticn cf 15u actuai y varues about iheir sampre mean isar TSS b) ESS c) FSS d) MSSt 
H,?iltlJi:??-t*oJ3['?n can be used ror testinE rhe overar siqniricance or a
a) t- test t:; Z " test ci F _ test3. r2 or the coefficient of determinatron is a/an 

d) chi-square test
a) Eccnomeirrc test
c) Priori test 

u tcrr b) Second order test
d) First order test4 Autocorrelation is tested using 

_,_ test"a) Granger,s h) park a ' 
c) Chow

OLS r"egressicn noce! nra;., be ncn_lrnear ina) Parameters o) Vanables c) Both a) and b)

?:i, identified equation is estimated withdr LrLb b) iLS c) Recursive

6.

R
the estimate is the,same as its true value,

b) Unbiasedness
d) Ffficiency

P.T.0.
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PART - B

Answer any eight questions. Each question carries 2 marks : (gx2=.t5)
9. What is a recursive model ?

10. Define linearity in regression.

11. What is meant by generalized least squares ?
12. Define stanejard error.

i 3. Explain tests of significance.

14. Define a randorn variable.

15. Fxplain statisticai significance.

16, What is a disturbance term ?

17. Define econometrics.

18. What do you know about normality assumption ?

1 9. Define heteroscedasticitv.

PAFT _ C
Answer any four questions. Each carries 5 marks , (4x5=!Q)
20' Explain the meaning and causes of autccorrelatron.

21. What are the causes of multicolfinearitv ?
22. Prepare a note on 2SLS.

23' what is simurtaneous equation bias ? How cjoes rt occur ?

24. Explain ANOVA in regression.

25' S/hat are the cresirabre properties of an estimator ?
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PART _ D

Answer any two questions. Each question carries 10 r^narks . (211$=20)

26. Discuss the nature and scope of econometrics. Distinquish between Econometrics

and Mathematical Eccnornics.

27. State anci explain the assumptions of classical linear regression rnodei.

28. Given the foliowing sample data of a two variabie regression model :

)-Xi = 502, IYi = 222.IX,2 = 18126" t-Y,2 = 4924' IXlYi = 9224'

Sarni:le size = 20.

Estimate r-egression equations Y on X and X on Y

2g. Discuss in Ceiaii ihe Broblem of heierosceijasiiciiy. its consequenees in the

nresence of OLS estirnation, the methods of detection and rernedies to solve it.
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