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Part A

Answer all questions.
Each bunch of four questions carries a weightage of 1.

In the model Ay = px the parameter B stands for the :

(n) Slope. (b) Slope and Elasticity.
(c) Elasticity, {d) Growth rate,
2. The ratio of Total Sum of Squares and Explained Sum of Squares is :
(a) Co-efficient of correlation, (b) Co-efficient of determination.
(¢} Co-efficient of variation. {d) Co-efficient of covariation.

g, If Z, and Z, are independently distributed y" variables with k) and &, degrees of freedom then

Zy 1 hy
the variable, Z4 fﬁth“s:

(a) tdistribution. (b) y* distribution.
(¢) Fdistribution. (d) Normal distribution.
4. Thﬁlwﬂtﬁ;niﬁmm'ﬂﬂ'lﬁﬂh a null hypothesis can be rejected is ;
(a) Fvalue. (b} t value.
(¢) p-velue (d) R square value.
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. Which of the lollowing is not & formal method of detacting haterescedasbicity ?
{2} Spearman’s rank correlation test. (b) Park test.
(¢} (iajzertest. {d) Duebin's m tast.

. Which of the following thearem is utilised to jestify the normality azspmnption of random variable
in rogression modol ¥

{o} Eualer'stheorem. (bt Chebyshey's theorem.
(c) Gauss-Markevw theorem. (d] Cantral limittheorem.

. The Runs test uged to detect putocorralation ik

ta} Parametrictest. (b} Non-parametric test.

{¢) Equivalent test. (d) Hypothesis taat,

. When one or more of the regrassors are linear combinations of the other regrasenrs, it is calied :

{al Auvtecsrrelation. (b} Heteroscedastily.

. £} Multicellinearity. {d) Berial carrelation,

- Plottiog the residunls ageinat time ie termet] as the -

(al Time sequence plat. (b) Boxplat.

(e} Sratter pla. (d) Sterm and leaf plot,

- Which of the following lests is uzed tn Gind the strctural break in thy data gat ¢

rat Ftest. (b}  Chowr Logt. (‘

te) Dickey-Fullar tect, (d) Grunger cousalily tegr.

. Which of the following mwndels iz used tg regrers on dummy dependent viariahls. 7
{a) The LEM wmedel '
(2)  Thele@it medal,

. As arule
ia -

{bi  The iwhit mode].
{(d}  All of the abaye,
of thumb, & variahly iz anid to be kighly sollj .
linear if the Varjrn,
=e Erflation Factor (VIF)

() FExantly 10. () Fxeeods 1n,

() Less Wan 10, (@) Noms of the abore k

(13 x 4 = 3 woightage) . -

7
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Hart B

Answer any Gve guertions,
Eack question carriss g weightene ﬁ.].r 1

Explain the Gavgs-Markow 2esumptions for simple regression.
Write a note on the moethod of mezirmm Lkelibosd, |
Explain how $o estimate growth rate ssing a spesific regreagion modsl.
‘What i= dummy variable ?
Expiain the rola of randor term in an econcmetrie model ? Explein.
What ie correlation matriz ¢ Explain,
(6 % 1« & weightage)
Part C
Anawer ary cight questions.

Eaoh quesiion curriea o weightege of 2,

What are the consequences of epecilication erroz T Expiain

o the reason bahind the normality essumption of random variable,

Distinguisk betweon gtgtistical eignilicancs and practical significapee.
11t intarpret the gimple ard partial correlation coafficients in twa veriahiu cage ?

Haw wiil you | N

explain secand degmed pﬂhﬂﬂmmi

Linar Ragraciion modal in matry form,

pattecn of hetermead agticity # Explain,

regroession functhon.

sing s ag O = 5000 + 076 Y. Find thﬂ?n!ueufmvﬂﬂhnmtm&hﬁur
. imabed saviog | :
Given the edtl

the coneequenms of sutocorralataen
Dipcuad I form.
e beats for incoeee! funotion®
rxpiain AwZe g weightape)
ver
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Part D
Answer any three questions.
Each question carries a weightage of 4.
42. How to detect multicollinearity ? Explain.

33. Given the cross-section datg relating to output Q, inputs Labour and capital, Fit a Cobb-Douglas
production function by specifying the function as -

log G =Py +Pylog L+ Bz logK + u and interpret the estimated co-efficients -

LgQ : 288 271 o 289 3.14 318 322 g3 3.37

3.40 |
LogL : 208 230 240 258 264 277 283 289 3.00 3.14
logK @ 161 208 230 240 2856 g9 2.89  3.09 329 3.09
d4. State and prove Gauss Markoy theorem,
35, What is Durhin Watson test 7 Explain its method and decision rujeg fDlll‘bln-WntEnn d test,
36, Examine various types of specifieation BITOrs

f‘E = ‘l = _12 wEiEhtﬂEB:

Scanned by CamScanner



