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Part A 'M"l”l"" Choles ‘)m'ulhmu)
Atinteer ull (i tesp e i s
Foch et corre s 15 tmur )
y Conditional expectation ey, -
n) ’I'hwxpm'tml\'ulm-nlnrmulnmv;.,,;.l,;,.',,,,,,,,,,o, doith pesgret v, a eopids i il oo
distribution,
b Tt simply the expected value, F oy
¢} Both a) and b,
d)  None of the above,
2. Pancl data is known as :
a) A data set constructed for one variable over a period.
b) A data sel constructed for different variables at a point of time
c) Both a) and b).
d) None of the above.
3. Which among the following is true for OLS estimators ?
a) Among all linear, unbiased estimators, the estimator with the smallest vanance
b) OLS estimators are BLUE.
¢) OLS estimators are best.
d) All the above.
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¢ Which among the followings s trae regarding the Type Lorror
A Accept the alternative hypnllu-nmwhl-n iin true, |
b)Y Cannot aceept alternative hypothesis,

¢ Argection of the null hypothesis when it is true

4 Noneol the above.

A variable one which fakes an infinite number of possible val
ues is k
n'f’in P
a%:

a) Constant term. b) Disturbance term
¢) Stochasticerror term. d) Continuous ran d(;m vars
8. Astatisticthat summarizes how well a set of explanatory variables exp|.: able,
called : Plainsg,,
a) Correlation co-efficient. b) Covariance.
¢) Multicollinearity. d) Goodness of fit measyre

9. Homoscedasticity means

a) The variance of the error term ig zero.
b) The variance of the error term is one.

¢) The variance of the exror term is constant.

d) None of the above.
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3 et d)  Dutatistic.
o card i fndicatens
)
¥ o The expeeted value of an extimator i greater than the population grararsr yalise.
p The expected value of an extimator i6 Jess than the population params T vt
o The expeeted value of an extimator i equal to the pupulation prarameer value.
O None of the above,
3, I multiple FORTeSKION analysis
A There are Lo variables in the model.
L) There is more than ont exogencous variable.
¢) There are one endogenous and one¢ exogenous variable.
) d) Allthe above.
s . .. . >
14. A function where the change in the dependent variable, given 2 one-unit chasEe inan independent
variable, is constanl is called :
a) Non-linear function. p) Linear function.
¢) Quadratic function. d) None of the above:
y5. Which among the following is a cause of autocorrelation :
a) Specification error. b) Inertia.
¢) Botha) and b). d) None of the above.
(15 x U5 = 3 weightage)
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\ Whial it Vg 4 o Dy b limeth ehbid lerim ?
R Whiat fe povalne ?
P WAt i aani tiean by v e tent of determination 7
W Deie Linearita
I Whint s Vet ?
20 Dotine Regression
D Whnt do vou mean by Bype Noertor?
Part C (Short Annwer Qmwllum«) K
Ansieer any weven uentions ol of tew gyueqgyy,,, ) "%,
Pach question carries Lwethtupye,
24 Brefly dircass the causes and consequences of autocorrelation,
95 Ditingush between B and Adjusted 7
96 Write a bricf note on Piecewise lincar regression.
27 What do you mean by restricted least squares ? Explain.
28 Briclly discuss the stochastic assumptions of classical linear regression ode|
29 Write a short note on properties of OLS estimators.
30. Explain the method of maximum likelihood.
31, Write a short note on the role of dummy variables in seasonal analysis,
32, Write brief note on RESET.
33. Explain the problem of Heteroscedasticity. What are the remedial measures {, soly
heteroscedasticity ? € the Py,
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