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Instructions to Private candidates only: This question paper contains two sections. Answer
SECTION | questions in the answer-book provided. SECTION I, Internal examination questions

must be answered in the question paper itself. Follow the detailed instructions given under
SECTION II

PartA
Answer any ten questions.

Each question carries 2 marks.

1. Define Classical Linear Regression Model.

2. Variance.

3. Define PRF.

4. Whatis SRF.

5. State the estimation of PRF.

6. What is standard error ?

7. State BLUE.

8. Define goodness of fit.

9. Distinguish between an estimate and estimator.
10. Distinguish between point and interval estimation.
11. Distinguish between R square and adjusted R square.

12. Define multicollinearity.
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Part B
Answer any six questions.

Each question carries § marks.

Distingush between time series data, cross section data and Panel data.
Explain SRF.

Write a note on OLS estimator .

Compare and contrast correlation and regression.

Explain the method of Least Squares.

Define hypothesis. What are the steps in hypothesis testing?

Give a short note on T test.

Why is heteroscedasticity'a problem?

Give a short note on auto correlation.
* (6%5=30)
PartC

Answer any two questions.

Each question carries 15 marks.

Explain sample regression function and population regression function using suitable
examples.

Explain the statistical properties of OLS estimators.
Bring out the properties of OLS estimators.

Wirite a note on the procedure of hypothesis testing.
(2x15=30)




