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Section –A
Answer all the following questions. Each question carries 10 marks.      (5×10=50 marks)

1. a) Explain the steps you would follow in an econometric study.
                                                 (or)
    b) Define chi-square distribution. Bring out its important properties.
2. a) Describe the desirable properties of an estimator.
                                                      (or)
     b) Distinguish between Type I and Type II errors.
3.  a) State Gauss-Markov Theorem.
                                      (or)  
      b)What is meant by perfect multicollinearity?
4. a) What is meant by heteroscedasticity?
                                                   (or)
    b)  What is the additional assumption made for the multiple regression model?
5. a)  State the methods of detecting autocorrelation
(or)
    b)   Find regression equation  for the given data .
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SECTION B
Write short answer for any five of the following.                                      5x5=25 marks
4. Bring out the important properties of normal probability distribution.
5. What is meant by a ‘confidence interval’?
6. What are the advantages of the log-linear model?
7.  Specify the satisfaction of the property which makes the OLS estimators obey the Gauss Markov theorem?  
8. Mention the steps of carrying out a test of the overall significance a multiple regression model.
9. Bring out four important consequences of Multicollinearity.`
10. What is ment by Autocorrelation.
11. What are the implications of violations of the basic assumptions classical regression model?  
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