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@Zc*]:
Óx�VÐÎZßV»�Z[ CÙ�Z[Æn/VÅ®Z�Z�ágèSìX zZzwÔz�zxÔzÎxX t6,p!ÎZÑ]&�V6,�ì:

�bÑiòìX
ÑiòìXCÙÎZwÆ ÑiòÎZÑ]���czèÎZÑ]&{à(%æFN�**&¿�Z[zZáÎZÑ]�XCÙÎZw»�Z[ 10~ zZzw .1

 (10 x 1 = 10 Marks) ��ìX  1a
/V6,� (200) ~WJÎZÑ]�XZk~Ð¤(̈DÃÃð0*õÎZßVÆ�Z[�¶�XCÙÎZw»�Z[½ã�zÎ z�zx .2

 (5 x 6 = 30 Marks) �Z]��X 6 CÙÎZwÆa ìX
/V6,� (500) ~0*õÎZÑ]�XZk~Ð¤(̈DÃÃð&ÎZßVÆ�Z[�¶�XCÙÎZw»�Z[½ã0*õÎ zÎx .3

(3 x 10 = 30 Marks) �Z]��X 10 CÙÎZwÆa ìX

zZzw
1 : ÎZw�

'''' is an amalgam of economic theory, mathematical economics, economic (i)

Statistics and Mathematical Statistics.

(Econometrics) Zrâæ¾ (b) (Economic Science) çÙ�b (a)

Error term is a ................ variable (ii)

(Deterministic)
$�4-

ö

G

G
E

   (b) (Random) Z·¹ (a)

 In a regression analysis  of  Y on X we are concerned with the study of ........... (iii)

(Mean value of X population) XM!*�~»Zz� X (a)

(Mean Value of Y Population) XM!*�~»Zz� Y (b)

Dependence of Y variable on one or more explanatory variables (c)

(Interdependence of X on Y Variable) 6,Z®g Y » Xp   (d)

ÆøáÆ�zgZy�g`fs~¾ÃÁÐÁ�äÅÃÒÅYCìX PRF (iv)

(Parameters) 0*g{¢ai (b) (The sum of residual) !*ª]»�h (a)

Zy~ÐÃð7    (d) The sum of squares of residuals   (c)
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ËéÅ�g4Åeö�g`fs¾Æfg=ÅY$Ëì? (v)

  Confidence Interval   (b)  The Standard error of the estimator (a)

p-value of the estimator   (d) t-value of estimator  (c)

ìX Linearity » ''''' Ð%Z� 'Linear' ~Â Multiple Linear Regression Model (vi)

(Variables)p (b) (Parameters) cZ¢ai (a)

Zy~ÐÃð7 (d) Error Terms (c)

�Yì? Adjusted R2~ Multiple regression model (vii)

(Can be negative) t�Yì (a)

(Cannot be negative) t7�Yì (b)

(Will be greater than R- Square ) Ð(,Z�Ç R-Square (c)

Zy~ÐÃð7 (d)

Multicollinearity can be detected if the regression function has (viii)

High R2 with very high t-ratio (b) High R2 with very few significant t-ratio (a)

Low R2 with low t-ratios (d) Low R2 with high t-ratios (c)

If error terms are non-homoscedastic, then the estimates of the regression function will (ix)

not be

Consistent (b) Unbiased (a)

Linear (d)   BLUE (c)

If there is no autocorrelation in the regression, then the value of the Durbin Watson (x)

d statistic would be

(equal to zero) Æ',Z',  0 (b) (equal to 2) Æ',Z', 2 (a)

(equal to 1) Æ',Z', 1 (d) (equal to 4) Æ',Z', 4 (c)

z�zx

Æ�gxyH�Ûtì?zZã�,X Parameter Zzg Statistics .2

H�? Errors,  Type II Zz Type I .3

Æ�gxyH�Ûtì? Population and Sample Regression Function .4

ÐM\HB�?¿~Òy�,X Goodness of Fit .5

ÃCNX (Concept) Æ¦g Partial Regression Coefficient .62/3



Hì? Adjusted R2 .7

ÃCNX Practical Consequence Hì?ZkÆ (Problem) »)b Multicollinearity ~ Regression .8

Ã¿UCNX Goldfeld-Qaunt Test .9

zÎx

Ã,ÐCNX (Different Types of Economic Data) ZZlxÆçÙeZN* .10

�D�X BLUE, Ordinary least Square Estimates U*"$�,� .11

ïBX Zzg Æa Regression Equation �g`fs .12

Zzg Æñ��Ï~ Perfect Multicollinearity ÆaU*"$�,� Regression Equation �g`fs .13

7ïÑYYì? Estimates »

.14

///
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