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1: Al
------------------------ is an amalgam of economic theory, mathematical economics, economic 1)

Statistics and Mathematical Statistics.

(Econometrics) Jr/“):gl L) (Economic Science)u’.{l/uib» (@)

o o Error term is a ................ variable (i)
(Deterministic) (&  (b) ~ (Random) J! (a)
In a regression analysis of Y on X we are concerned with the study of ........... (ii1)

(Mean value of X population) L8557 - X (a)
(Mean Value of Y Population) k6507 - Y (b)
Dependence of Y variable on one or more explanatory variables (c)

{(Interdependence of X on Y Variable)lz\;’/? Y¥§ X ;’7 )

e QST S T R stmuml FL PRF (i)
(Parameters) J/<ss4 (b)  (The sum of residual) /2 F=Ul (a)
uﬁ} J[c,wul (d) The sum of squéres of residuals (c)
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?.;,Gﬁ?@uét/ds@»fg& Gy’

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

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

- Linearity I — sy 'Linear' 5Js Multiple Linear Regression Model
(Variables) ;’7 (b) (Parameters) J/< 1z (a)

ij} Sl Lt (d) Error Terms (c)

?§.DCJ’Z Adjusted R? (= Multiple regression model

(Can be negative) c“_Cﬁ)"d/ (a)
(Cannot be negative) ;.Cﬁmjfu” (b)
(Will be greater than R- Square ) Bxtl¥% = R-Square (c)

S st (@

Multicollinearity can be detected if the regression function has

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

Low R? with low t-ratios (d) Low R? with high t-ratios (c)

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

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

d statistic would be
(equal to zero) 4. 0 (b) (equalto 2) «l« L2 (a)
(equalto 1) 4L 1 (d) (equal to 4) £z, L4 (c)
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vi)

(vii)

(viii)

(ix)

)

-q/ﬁf;?;.&/’g@@& Parameter »3! Statistics

‘.’uj’lf Errors, Type II s Type I

fe 3/ l[uy/:f_ Population and Sample Regression Function
~£J:/L'JL< S "ujflfu T Goodness of Fit
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- s (Concept) 9L Partial Regression Coefficient
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‘.’c‘:.g Adjusted R?
- & Practical Consequence Ly ?‘a_L“f(Problem) J/L/K Multicollinearity (& Regression

-6 Goldfeld-Qaunt Test
"}’ o

-uf/L“«.:__ Jf’ﬂ;{ (Different Types of Economic Data) W;‘uibférufﬁ
-Jt L » BLUE, Ordinary least Square Estimates J/L[/;:/l,-
..u:’@ By s B ;L‘Regression Equation } 3¢
Y=p0+p/X +u
Br st By o~ gfu?/ﬁ Perfect Multicollinearity S S /-:/L-cj.[. Regression Equation J 3l

'?ﬁ;.fﬁwbﬁ'u:‘; Estimates §
Y =0(1 +ﬁ1X1 +ﬂzX2 +u
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