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NOTE: Attempt Any Two Questions From SECTION-1
SECTION-11 is Compulsory.

Section-1

Attempt any Two Questions:

Q.1.(a) What is Econometrics? Describe the Anatomy of Econometric Moci 7 i

AR5 9 B? 880G s W3Hote(l Wett2llef alet 531

(b) Explain briefly various econometric problems arising by relaxing veiious a
method of estimating the parameiers of Multiple Regression Model.

Hedlua Aot W3 cotl WAl wUDdRLSL Aaaal Hide(l w3z 31y ualdefl @l
QR Asd Ul Gsadl QY 8slllNZs Ul 250 plet
53 I

Q.2. (a) Explain the problem of “Hypothesis Testing” i Multiple Regressinn rianiysis. 13
HeElue A uet W3at 12 WRseuet udlateie(l wnran e o

Lo

(b) Derive the Maximum Likelihood estimates of the parameters of M "iipl= Regression Mosiz!
HE U Aot W3 212 HedH [Aeiideit 2ol Hore)

Q.3. What is Multicollinearity? How will you detect the presence of Mulo: w4 e2

U@sicdcllS3E Ae@ 37 AR welSlacisoRelsll sidl 2o fo el asae

(b) What is Heteroscedasticity? Describe the method of Generalize Lossi Sruares for selving e

Heteroscedasticity problem. \» r)
3ARRAE NeA 92 2AARRRE ol mrza Ghetal M2 cevs Yot adlofl He
UMl

Q.4.(a) Write a detailed note on Regression on Dummy Variables.
Ys A U Yot UR s w{ArclR olltl cull. (8

(b) Multicollinearity is not Always a serious problemy” Discuss this statement in the light of conseouencas
of Multicollinearity.

(b) HEARRARE A éNeu otell? dmzau stell? it Qteiell = 0 ARttt ulRme
ystatHl uul s (1.
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Section-11

(¢) Multiple Choice Questions £l
HeElud Asu wall

1. The fitted regression equation is given by Y=-12+0.5X. What iz the vz:ue of the residual »0
X=50, Y=707

flz 53t Aot wlls0 Y =-12 0.5X @l2l X=50, Y= 70 {0lg wi 234 yet 3eq &
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2. Discrimination approach is used for testing .
Aeataall @14 USLRAAL HIZ AU B

a. Nested Hypothesis
Azes yduiel.

b. Linear Models
Yw H3Al

¢. Non-Nested Hypothesis
Qet-az2s ydurau

d. Non-Linear Models
(Aot Y 1S

3. Ramsey’s RESET test is test of .
2{le{l AlA2 wila R ofl 5181 &

a. Measurement Errors

Hiuet (2

b. Specification errors
undlsRel 3 Rull
c. Error Variance
AR [QurwL
d. Autocorrelation.
Aot

4. Davidson-MacKinnon J test is used for testing .
3elsUet- 1Bt @ Uilaaell Gualat udleter w8,
a. Nested Hypothesis
Aws ydulrel.
b. Linear Models
Yu W3l
¢. Non-Nested Hypothesis
[Qot-aA2 s Yduiau
d. Non-Linear Models
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5. 1f a qualitative variable has ‘m’ categories, we need to introduce .
o YQUHS U WA W 2ol flai, il wudl R EL
a) Only m dummy variables
g5ctm SHl U

b) Only m-2 dummy variables

g5t m-2 sHl Acll
¢) Only m+1 dummy variables

g5t m+1 Sl U
d) Only m-1 dummy variables

gsctm-1 SHl Ul

6. In presence of Autocorrelation the OLS estimators are not .
eolt ofl sl dlil A ey«

a. Linear.
Y
b. Unbiased.
ot B(@otcd
c. Consistent.
b
d. Efficient.
E&cll
7. In Linear Probability Model the Regressand is
u{lat Aeitctoll MSAHL 3 UM oS 8.
a) Quantitative
HIAUHS
b) Explanatory
[Qotdau?
c) Exogeneous
GULEL

d) Dichotomous

L EIRTE

8.. The distribution underlying Probit model is__

J(ele W3t victold @Qcza .

Ans. a.
a. Normal distribution

iz [z
b. Logistic distribution
AR s @0l
c. t-distribution
t- [Adel
d. F distribution
F- [Qct?@l
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9. Which procedure is most appropriate for the estimaiion of sust o = llizd Simultacs:
Model?

o2 B3R 5165 As WA W 520lell Uagtiot 112 565 ylbal el
Ans. b.

. OLS

. ILS
GLS

. 2SLS.

a0 o

10. For testing of Heteroscedasticity we first obtain the OLS estuniz =3 of the param::
testing procedures except

22AA{ 8ot wdlag w2 aud udcr  Ra@ed oo uRlag
YRl OLS el Aacfial #l,

e. Park test

Glejser Test

g. Spearman’s Rank Correlation test
h. Graphical test
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