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ECONOMETRICS-I
Paper—-M—-ECOE—-033

Time : Three Hours] [Maximum Marks : 80

Note : Attempt five questions in all, selecting one question from
each Unit. Question No. 1 is compulsory. All questions carry
equal marks.
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Compulsory Question
(3famd u)
1.  Write short notes on :

(1) Definition of Econometrics.
(i) Mean Square Error.
(i) One Tailed and Two Tailed Tests.
(iv) Adjusted R2.
(v)  Orthogonality.
(vi) Difference between Autocorrelation and correlation.
(vii) Inverse Least Square.
(viii) Recursive Models. (8x2=16)
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UNIT-1

(FFE-1)

2. Prove that OLS estimates are Simple Linear Unbiased Estima-
tors (BLUE).
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3. Discuss in detail various functional forms of a Regression Model.
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4. What do you understand by General Linear Regression Model?
Derive OLS estimates for General Linear Regression Model.
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5. Discuss the procedure for testing significance of parameter
estimates of a regression model. Also explain at least two tests

of significance.
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6. Discuss the causes, tests and remedial measures for

Heteroscedasticity.
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7. Explain:
(a) Farrar-Glauber Test for detecting Multicollinearity.
(b) Generalised Least Square.
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8. What is identification? Discuss the Rank and order conditions

for identifying a model.
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9. Discuss the types, consequences and Tests for Errors of Speci-
fication of a Model.
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