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Part A (Multiple Choice Questions)

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

1. A Non- linear function has:
a) Varying slope and constant elasticity.

b) Varying slope and varying elasticity.

¢) Constantslope and constant elasticity.

d) Constant slope and varying elasticity.

[

a) Slope. b)
¢) Both a) and b. d)

The researcher 18 expected Lo

(N4

4) Donotrejectd null hypothesis b)

¢) Either ol these. d)
4 Auto correlation occurs due to:

ar obb-Web phenomenon b)

c) .‘apulﬁru\lun I3ias )

303085

Maximum : -

In alog linear regression model, the co-efficients represent

Elasticity.

(Cannot say.

Reject a Null hypothests

None of the above

Inertia

All of the above

Turn ove
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% What is the valye ofR% Given, BSS = 15 and TSS = 30 ¢
V2. by 15.
© 4. Q172
6. Test for dotcctring hct,oroscedasticity :
Q) Park test. b) Goldfield Quandt test.

) Spearman’s Rank Correlation test. d) All of the above.

The value of DW, lieg between :

~1
.

Q) 24, b) 0-2.

c) 0-4. . d) 1-4.
8. What is the éxpansion of BLUR :

a) Best Large Unbi ased Estimator.

b} Best Linear Unbiased Estimate.

¢) Bharat Lottery Union Enterprise.

d) Business Logistic Union Enterprige,
9. Dropping variables is a solution remedy for -

a) Heteroscedasticity. b) Auto Correlation.

¢) Multicollinearity. QO None _ .
10. Degree of freedom refers to -

Number of observations minug Numpa,
a) Nui el Urm"“tl‘ai
s nts,
) Number of observations plug Numpe, of coy

‘Struints.
c) Number of constraints minyg Numhe

Polobga

"Vationg
d) Noneof the above, N
)

ity in regression implies -
—

[Linea

H Linear in parameters,
a)

Linear in parameters gy, line

b) arj

- Linearin Parameg,,. U linan.. .
B s : leg)y )
d) NU S tlll(l ]“l('ill‘ i“ a 1n Vm'l‘dbles.
\(" lublc
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g In anormal distributiop - D 30890
a) Mean = Median < Mode, b) Meq M
tan = Megi,
¢) Mean = Mediap = Mode, - - n > Mode
‘€an €dian < Moo
13. Inlogit model as Pj §0es from ( g 1 logit (L) varies ode
rom
a) 0to+w b)
=0 £0 +op
=0 0

14. The null hypothesig that

all slope coeffi :
model by - P clents are 31multaneously equal to zerg is testeq in logit
a) F-test,

b) T-test.
c) Chi-square test

d) Likelihood ratio statistic.
a) Intercept.

¢) Squared sum of residuals. d) fratio.

(I5x15=3 Wweightags)

Part B (Very Short Answer Questions)

Answer any five questions.

Each question carries weightage of 1.

A
€2
=
D
SN0 LT Prr—r—

16. Define standard error,

17. Explain stochastic disturbance term,

18. Explain p-value,

19. What is Chow test used for ?

20. Describe LPM model.
21, Explain Autocorrelation.
- What is Dummy variable trap ?

23. What is hamoscedasticity ?

I.lll n ove
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art C (Shopy, Answer Questions)

Answey any seven questions.

Bace)y (ie

24, Explain logit ang Probit mgge
25, Dj

Stingujg), hotween
26. Explaj

27. St

[3
¢ () Z-
SLon carries o weightage of

s,

SRE and PRJ.

assess Goodnesg of fit.

ate the aSsumptiong of CLRM,
28. What is multlcol]mmrlty ? Suggest,

any two rcmeaial methods.
29, What

r I flandI‘
are loglinear models ? How js clasticity estimated throug,h 28

('II'IOUS

models ?
30. Discuss the v

stepsin Econometric methodology
31. Explain the e

Ssentials of hypothesig testing in cconometrlcs
32.

Explain Breush. -Pagan tegt

33.

(Tx2= 14 weiz
Part D

(Essay type questions)

Eacj, question carrigg Weightage of 4
34. Whatis regression analysig 9 Derive the Parameteyg of asimple lipe,
method

drregression model v
35. Explain autocorrelatjon What aye its Sourees gnq detect

Clion Methed 9
. Critically evalyag,. the qu; Lative po 50 Pogo i

26, Critically ] 1!1L1t1w,mspon.\om;;r(\ssum Modlelg.

37. Discuss the dummy Viriahle pe Bression Modg|,

) -
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