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Tte figures h the naryin indi@te full nwrks
for the Etestbns

Ansu.er either inEng&sh or in Ass.rrlese

1. Answer the following questions : lxl0-10
wr afi{<tsrfrn:
(a) Mention one importance of normal

distribution.

sffiqrrh{ qhcr{{rfqurfiF{ 
r

fbl When is Ftegt used?

.Ffrsr 6$E{r{r{{(?Rt{{?

(c) Give one prop€rty of t-test.

r-q?sqr qtr kFA fr{ r
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(d,l Mention one cause of heteroscedasticity.

ffiqrs qh effiFnqt-6s{q{r r

. (e) When does specification error arise?

ftc"Kftl-<qqE mfustW{Rqr

(fl What is linear equation?

hfuqftfi"rftr

@) Write the full form of BLUE.

BLUFr-t(cFRfr{ I

@ Define coefficient of determination.
qsr{erRrgtfr{1

(r) If the error term is not distributed
normally with o2 variance, what type of
problem may arise?

{R sf fttr rffi Rqcr ErqKs o2fuK
T{{, Ffiq?q trcff{T{ rT{lR k{ R\ ?

(j) What is critical region?

w+b1.f mftr
2. Answer the following questions : 2x5=10

sql sTq{< GEr ft$ r

(a) Mention two properties of estimators.

ET'-{-$q $r ?<ftb trs.{ $1r r
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(b) What rloes an error term represent?

efr "toi 
qbRfr nfut

(c) Mention two sources of autocorrelation.

?{flq{T{r Fr bqq o-cs'{ T{l I

(d) When does heteroscedasticity arise?

ffiuqtl csFrT W-< qs r

(e) Distinguish between one-tailed test and
two-tailed test.

ca-op{ffi qr R-IqRftA "R+q< qrq\o

"ttd+i Fnn r

3. Answer any fourof the following questions :

5x4=2O

sEq s:F1<'R cotz-{t DfibR t-q< frn :

(a) What is normal distribution? Mention
the prc,perties of normal distribution. 1+4=5

qI{R.r rt{ ft ? qrEK.r <t-+q t<ft?HTqR{T r

(b) What is hypothesis testing? What are
the various steps of hlpothesis testing?

1+4=5

nftq"1 aFTot fr ? eFF-s €qq< RF* s-cc{T

frqlr

24Al7O4 (TurnOuer )



{41

Explain type{ and type-Il error. 5
geF e|{r{r qE q+ ftQs s|ftr{ EFl ilfi
ftit r

Explain tl:e concept of regression.
Discuss the importance of regression in
economics. z+J=5
{siEtTq?r qRqrdr <tRtT stT I q€frs rrmsqq<r

€+9 C-1r6 qrcqrs-{ q{r 
r

Distinguish between multicollinearity
and autocorrelation.
-{{{€nm cFF ?K{{fim-{ {rsre flrar+i
q-cqIFIT S[ |

Ilxplain the method of measuring the
goodness of fit in a multiple regressron
model.

<q wEnR ctR tEr cqrqFl ff.f{ q{|<
%&trrrFrnql r

4. Answer the following questions : 1Ox4=40
s-{{ enflg<E-e1fur:

(a) Estimate the regression lines from the
following data : lO
firfrRv vqtq eKT )a{ se31g 1q n:1tgq.t 6{.tl
9FI€FI*tT:

X:78 89 9Z 69 59 Zg 68 6t
Y: t2S 137 156 t12 tOZ 136 123 tO8

(c)

(d)

(e)

U)
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Explain the consequences of auto-
correlation on OIS estimation. How can
autocorrelation be corrected? 4+6= 10

OLS CFFfig {!IvT{TM1 T?IFFTGIFI <IKN

sn | ft.fl"{n mnr-aqr'slTs "frRr

(b) What is test of significance? Mention the
various steps associated with tests of
significance. 3+7= 10

cl{sg-r ltT| ftr cr{rq fiqK qqs q&-s

'frcqE fcT{ Grfi q{f I

Or / qcKI

Explain the consequences of multi-
collinearity. I 0

qc{{{Ffr-{ esKrTqql5qrs-{ q{T I

(c) State and prove Gauss-Markov theorem
for P1 in linear regression model
Yr =Fo +prxr +u1, where ps and p1 are
parameters and z, is stochastic term. 10

4 =90 +prxr +u, q:tEfT.[ fi{K q{Rs
rt\-rFR€ ERtr iI6 qFF g{tcl Fn I T's 9o
qr Fl gT5-q E{ qr u, QF flR E{ r
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Or / 94<tl

Distinguish between null hypothesis and
alternative hypothesis. When is chi-
square distribution used? A random
sample of 5 students from a class was
taken. The marks scored by them are 80,
40,50,90 and 80. Does these sample
observations confirm that the class
average is 7O? [Tabulated value of
t = 2. 7a corresponding to (n - f) d.f.l.

2+3+5=10

R"e w1wl vt+ R-+r w1lFR {IER "tt{s frcl I

chi-<d fis-{.r c+fuir rE{R F{ qs ? qb cIfu
5 Fr q?F {T{ Efi'{R'setr" cTtitt E? I

-vQ4T< ffi{ sfr so, 40, 50, 90 qFF 80
qc, ql qil]TcqEt cIft {qK1 rl-v zo qfr
gcrns T-cTC{r lt=2.78< qfrTEE Tli
(n - 1) d.f q cJft q{fi,t 

I

(d) Explain the uses of dummy variable for
measuring the change in parameters
over time. What is the use of dummv
variable in seasonal analysis? Explain.

5+5=10
ersaK rr.r "rffifi 6sr{ elia ffipg D-q*
cfcnF rFqFf T:rT Q{, {mn q{ | 1{-gfrfus
Rrcsqr ffa.r- sFfi D-{$ Al.cs T+qr< s-{
{s?qnvs$l
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Or / E$fi

Explain how specification elror may

arise if irrelevantvariable is included in a
linear regression model. Explain the
consequences of specification error. 4+6=1O

Esnqftrs Dtrrq q|1l frcrq ft{<q ffi 5q64q6

kq q{ <rFm qqt ? .qt qh gs5sqTq <tHn

iFII I

***
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