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B.Sc. VI SEMESTER [MAIN/ATKT] EXAMINATION

MAY - JUNE 2025
ECONOMICS

[Elementary Econometrics]
[Discipline Specific Elective]

[Max. Marks : 60] [Time : 3:00 Hrs. ]

Note : All THREE Sections are compulsory. Student should not write any thing on question paper.
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[Section - A]

This Section contains Multiple Choice Questions. Each question carries 1 Mark. All
questions are compulsory.
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Q. 01

Q. 02

Q. 03

Which of the following is not a limitation of econometrics -
a) Requires statistical tools b) Limited by data availability

¢) Cannot be used for forecasting d) Sensitive to assumptions
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Which property of an estimator ensures that the average of the estimates equals

the true parameter value -
a) Efficiency b) Unbiasedness

¢) Consistency d) Sufficiency
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Multicollinearity in a regression model leads to -

a) Zero residuals b) Inflated standard errors
¢) Perfect predictions d) Reduced sample size
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Q. 04 A log-linear model assumes -

a) A linear relationship in levels b) Log a both dependent and

independent variable

¢) Only the dependent variable is d) A non stochastic error term

logged
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Q. 05 Heteroscedasticity means -

a) Error terms are correlated b) Error variance 1s constant

¢) Error variance is not constant d) Variables are highly correlated
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[Section - B]

This Section contains Short Answer Type Questions. Attempt any five questions in this
section in 200 words each. Each question carries 7 Marks.
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Q. 01

Q. 02

Q. 03

Q. 04

Q. 05

Explain the relationship between economic theory, mathematics and
statistics in econometrics.
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Define life and contribution in area of econometrics of Prof. P.C.
Mahalnobis and Damodar Gujarati.
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Write a note on Gauss-Markov Theorem.

TE—ATRT T 9R Iferg fewoll #if |

Explain the concept of R* and Adjusted R*in multiple regression.
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Describe log-linear and reciprocal regression models with examples.
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Q. 06 What 1s Multicollinearity ? What are 1ts causes and consequences ?
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Q. 07 Explain the use of Dummy-variables in regression analysis.
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Q. 08 Define properties of Auto correlation function.
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[Section - (]
This section contains Essay Type Questions. Attempt any two questions in this section in
500 words each. Each question carries 10 marks.
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Q. 09 Define Econometrics. Explain its scope, methodology and limitations.
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Q. 10 Derive Ordinary Least Squares (OLS) estimators for a simple linear
regression model.
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Q. 11 Discuss various violations of classical assumptions with consequences and
remedies.
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Q. 12 Explain in detail the estimation of parameters in a multiple regression model.
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