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B.A. DEGREE EXAMINATION, NOVEMBER 2021
Fifth Semester
Economics
Elective : FUNDAMENTALS OF ECONOMETRICS
(CBCS - 2017 onwards)
Time : 3 Hours Maximum : 75 Marks
Part A (10 x 2 =20)
Answer all questions.
1.  Define Econometrics.
QurmeTTETy eTeneuudlic) eTeimSHE @EESEETLD &(Hs.
2. What is BLUE?
‘BLUE’ eretiigy eretren?
3. What is meant by endogenous variable?
QeueflBlenm Ml eremug e ClLImmeT wimg)?
4. What is linear in parameters?
Slere|m&satie Crifluic erermme eremen?
5. What is hypothesis testing?
&(HGICamer CFTSeMmen cTaTmTE) GTEmET?
6.  What is meant by least square estimation?

&S eués HULEH eremmmed crevmes?



10.

11.

12.

Define the term ‘Multicollinearity’.
LGT(LPS 555 SEenLD GTETLISMN @ Q) VEHETLD &(H.
What is Dummy Variables?
CumeSlwmes mH&ET 6Tem Ted 6Temen?
What is meant by econometric models.
QuTmETTSTT HeTeneIUAlc) 2 (HEUSLD TG Ol LIM(BET wing)?
Define the term ‘Planning’.
‘GO ' -@Q0&GSHTLD F(HsS.
Part B (5x5=25)
Answer all the questions, choosing either (a) or (b).
(a) Write the objectives of Econometrics.
Qumrmerrgry ereneluilwialien CBHTEsmIGMET 6T(LPGIS.
Or
(b) Point out the limitations of Econometrics.

QumrmermaTy  ereneuudiweled 2 @Ter  @GHedDUT(HHEDET
T(HSZIDTES.

(a) Explain single equation model.
@HEnF FOGUTL(H 2 (Hheussams 66T Es.
Or

(b) State the reasons for introducing error term in the
model.

Yenip 2 mitienu CamiLgHaETET SryenThisamer &Lk [Hs.
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13.

14.

15.

16.

(a)

(b)

(a)

(b)

(a)

(b)

State the stochastic assumptions of OLS.

grgmrent  WB&Hm  eunsssdenr  eurlily  #THS
T (HCametsamer GOILILA(HS.

Or

Write a note on unbiasedness in least square
method.

B&flmy  erds  populd  odrar  GApsEpsHuHns
senenioudleneril LHml 6T(Lps)s.

What are the causes of Autocorrelation?

a6 GIGTL TG SMTTERTRISET WTeneu ?
Or

Write the effects of multicollinearity.

LUGT(PS @S5S SENENLD 6lleneTe S arT 6T(LpS)Is.

Write the importance of econometric models in
planning.

Ll eded Qummpermsmy siemeneuulliice 2 (HeusssSe
(LI HoUSS
IBEITENLOSEMEIT 6T (LDSI.

Or
State the limitations of Mahalanobis model.
wanGHTden o (HeussSem @GS eT(Lps)s.
Part C (3 x 10 = 30)

Answer any three questions.

Explain the divisions of Econometrics.

Qummerrgmy eraneuudlwaeder LievGeum 19T eysamer aflems@s.
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17.

18.

19.

20.

Estimate the equation with the given data :

Y =p+p X+, X;+U

D ¥7=104.75, Y X? =6086.10, » X3 =192.20,

> X, y=-125.60, > X,,y=775.23, 3 x, x,=—1019.62
> x=78.8, Y x,=523, ¥ x,=70.5, n=10.

Qar@ssliu’_(Herer LdTaf eleurmisemaer 6 &mesr(h

Y=+, Xy + f; Xs+U eranp swenun’ent wHOlbhH CQeuis.
D ¥7=104.75, Y X? =6086.10, X3 =192.20,

> Xyy=-125.60, Y X, y=775.23, ) x,x,=—1019.62

z x="78.8, Zx2:523, Zx3:70.5, n=10.

Analyse the least square estimation method.

B&S ) cués semaSL(H (Wpenmullanen <y, Fmiis.

Explain the detection and remedial measures of
multicollinearity.

LGS &SSO DESTEN STTERTRIGET HMID HESHmen SidEL0
(PdDSMET 65l6TEE5.

Explain Mahalanobis four sector model.

wanCrrledler prer@gienn o (HheussHens 6llemd:@s.
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