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Part A

Ansrrrer anY ten quesfions.

Each question carries 2 ma;"ks

1. Dependent Variable'

2. An Event.

3 Define Population regresston function'

4. Define SRF.

5. Define Conditional Mlean.

6" Define Least Squares Estimators'

7. Derive the mean value of disturbance Ui'

8. whatisR2?

g. Distinguish between an estimate and estimator'

10. Explain interval estimation'

11. What is multiPle regression?

12. What is meant by heteroscedasticity?
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Part B
'Answer 

any six'quesiioris:' '.-'j.'' r!''::r'a ' "
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(6x5=30)

(2x 15='I)

Each question canies 5 marks.

13. Briefly explain the concept of linearity in econometrics.

14. Explain SRF.

15^ Explain the numerical properties of OLS.

16. What is BLUE?

17. Give a short note on coefficient of determinatior,.

1g. Define hypothesis. What are the steps in hypothesis testing?

19. Give a short note on t test.

ZO. What happens if the normality assumption of the stochastic term is violated?

21. Why is autocorrelation a problem?

Part C

Answer any two quesflons.

Each question carries 15 marks.

22. Write the equations for

t.rfir
2.SRF

3. It4ultiple regression model.

Also write the assumptions of CLRtvl and l\/ultiple Regression models.

23. What is OLS method?. Bring out its statistical ancN numerical properties.

24. B*ng out the properties of OLS estimators.

25. Write a note on the procedure of hypothesis testing.
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