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1. What IS an economic mode| ?

2. Descripe the meaning of linearity

3. Define Pooled datg.
4. Describe the Principle of Least Square.

(4x1=4)
PART - B

Answer any seven Questions. Each carries two marks.

10. What is Alternative Hypothesis ?

11. Define the Statistica! _inference,
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12. What is meant by Degrees of Freedom ?
13. Describe the p-value.

14. What is the Autoregressive scheme ? Discuss. (7x2=14)
PART -C

Answer any four questions. Each carries three marks.

15. Explain the meaning and significance coefficient of determination.

16. Discuss the reason for introducing U in econometric model.

17. Give an account of Multiple Regression Analysis.

18. Explain meaning, types and methods of estimation.

18. Examine the Heteroscedasticity and different test for it

20. Briefly discuss the Durbin Watson’s ‘d’ statistic. (4x3=12)

PART -D

Answer any two guestions. Each carries five marks.

21. Whatis Econometrics ? State and explain the steps of econometrics methodology
with example.

22. State and prove that the OLS estimators are BLUE.

23. What is multicollinearity ? Briefly explain the reasons, consequences and
remedial measures of multicollinearity.

24. Given the following data on number of hours which 10 students studied and
their scores on test. '

Hours | X 4 S 10 14 4 7 12 | 22 1 17
Score | Y | 31 58 | 65 | 783 | 37 | 44 | 80 | 91 21 80

a) Fit a least square regression line that approximates the regression of the
test scores (Y) on number of hours studies (X).

b) Find the estimated score for the number hours of study 4 (Yi ). (2x5=10)

I X=47




