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B.Sc. VI SEMESTER [MAIN] EXAMINATION
JUNE - JULY 2024

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 Who is the father of Econometrics -

a) Prof. Adam Smith b) Prof. Samulson

¢) Prof. Ragnar Frisch d) None of these
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Q. 02 In the regression analysis the variable that is being predicted is -

a) The independent variable b) The dependent variable

¢) Usually denoted by X d) Usually denoted by R
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Q. 03 How much minimum number of variable required to represent a linear
regression model -
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Q. 04 Multiple linear regression is a type of statistical analysis -

a) Univariate b) Bivariate

¢) Multivariate d) None of these
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Q. 05 Auto correlation refers to -

a) Correlation between two b) Correlation between a variable
variables and 1ts lagged values

¢) Correlation between two difterent d) Correlation between two different
time series population
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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 What do you mean by Econometrics. Explain the area of Econometrics.
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Q. 02 Define Life and Contribution in area of Econometrics of Prot. PC
Mahalhobis and Prof. Sukhmay Chakravarti.
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Q. 03 What are the variable in the econometrics model. Define with appropriate
example.
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Q. 04 What 1s the Linear Regression Analysis ?
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Q. 05

Q. 06

Q. 07

Q. 08

Solved example on method of least square method. Fit a straight line trend
on the following data using the least square method -
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Period Year : | 1996 | 1997 | 1998 | 1999 | 2000 | 2001 | 2002 | 2003 | 2004

Y: 4 7 7 8 9 11 13 14 17

What is meant by Non linear Regression ? Give some assumption for
estimation of non linear regression models.
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Define any two properties of Auto correlation function.
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What 1s Dummy Variables ? Define there uses in Econometrics.
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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

Q. 10

Q. 11

Q. 12

Describe the objective of econometrics and define the limitations.
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Define all the properties of Ordinary Least Squares (OLS) method.
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What 1s Heteroscedasticity ? Is heteroscedasticity a problem. How do you
test for heteroscedasticity in regression ?
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The auto correlation functions of a stationary process 1s Rx(r) = 25 + 4 the
: 2

mean and variance 1 +6r” find the process.
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