FYUG Odd Semester Exam., 2025

ECONOMICS |
( Sth Semester ) |

Course No. : ECODSC-303T 1

( Introductory Econometrics ) I

Full Marks : 70
Pass Marks : 28

Time : 3 hours

The figures in the margin indicate full marks
for the questions
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1. Answer any two from the t"ollowmg : 2Ix2=4 \ !

() Mention two objeCtives of econometric
study. -

) Write the functional form of a linear and
(b |

log-log model.

State the significance of error term in a
(€

regression model.
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3. Answer any two from the following . X two from . odel.
(a) Interpret the effici e e it multiple regression 2 and
estimators. Ry @ Pe relationshiP betwee?
. State the
(b) Write two properties of R2, () a djusted 2 P—— of an
signifi
(c) State the relationship among TSS, Esg How do We te-stblt:eand significance of
and RSS. Can ESS be greater than TSS? @ mdividuaj va-ﬂassion model?
' regre :
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4. Answer any one from the following : 10 - any one from the following
6. Answe model
@) () Write the assumptions of classical () Given the regression | |
. linear regression model. (@) y; = +B1 X +BpXoi +Ui 5
1 PRIy d .
(@) Prove that OLS estimators are R estimators &, By anc P2
ve OLS
3+{3+410 gext
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(4) ing 10
the followmg ‘
(% Write down Y - mean Y case
hypothesia B, < o'"P® Of teag /o © T spow tat B -
B, =0, te'b-hg the ‘b“ Mty? Sf peffect multi-
b) Estimate the : Sraasg f 95 eristen® e you
regressio . lo i
Y=8 +B,x " ®Quatioy, . #e _sty, € sinate. HOW wi ¥
2X2 4B, X, 4+ Md jcollinearity?
3ty ;
From the follow; U 385 7 stence of m“w%lo
ANOVA data, Compnyy, et Lators in
Y =116-9, X, =113, X3 =106 p ot hemcicnt- What are the
2 _ put in€
ZY* =124228 zXx2 =11557; | ““w’ed gial measures ot m;om 6+4-10
2 _
ZX3 =101772, 2X2Y=119750 pgoblem of be
ZX3Y =111433, X, X, 107690 unrr—V
_ o 2x2=4
from the following -
— w
UV y Answer 25 <es of dummy varist
. Answer any two from the following : 2x0=4 (@ Point 0ut 70 ¥ i Mand
m
Distinguish bet¥ee?
(@) Define multicollinearity. ‘b’ dummy dependent
mean bY

(b) What does Durbin-Watson d-test () What m,dovariablc?
measure? Write the range of d-statistic. d grom the following -

(c) Mention two causes of the problem of
. . . . . i the note on
heteroscedasticity in estimating a (@) BP"‘:; Add 2 )
regression model. | variab 1o traP ( Tum O
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Discuss the concept of lineay Propg,....
(b) sodel (LPM) What are oy

i
) o 16 Probje,
of applying OLS estunatxon Mety, 8
to LPM? 50:14
\10

* ok ok




