Enrollment No: Exam Seat No:

C.U.SHAH UNIVERSITY

Winter Examination-2021

Subject Name: Introductory Econometrics
Subject Code: 4AHO5IES1 Branch: B.A. (Economics)
Semester: 5 Date: 17/12/2021 Time: 11:00 To 02:00 Marks: 70
Instructions:
(1) Use of Programmable calculator and any other electronic instrument is prohibited.
(2) Instructions written on main answer book are strictly to be obeyed.
(3) Draw neat diagrams and figures (if necessary) at right places.
(4) Assume suitable data if needed.

Q-1 Attempt the following questions: (14)

1 Aparameterisa—— - quantityURHIQRA - 2D

A Constant ddd
B Zero 3o
C  Variable ud
D Noneoftheabove GusdniellsleSai3
2 If we reject the null hypothesis, we might be making
ol AU Yot YAURRUA alslFlA, A AR sl alaticll @l 1A
A ACorrect Decision As ulA [@Aea
B Type-ll Error usiR-11 @cd
C Type-l Error  Type-l¢jad
D Unpredictable gaudl

3 Ftest Sample must beF22all otyfall Sl S eSA
A Dependent AUBd
B Independentidat
C  Normal UM
D 2 and B A uaoll

4 Find the expectation of random variable a?2sH Ut a ofl A&t AW 2

a 0 1 2 3 4
F(a) |[1/7 2/7 3/7 4/7 5/7
A 5.71
B 4.71
C 6.71

D 871
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https://itfeature.com/glossary/variable

Multicollinearity is essentially a ~ 1gSlcl@ARUA cuTuGAD
A Sample phenomenon o-ll-j\o-llcrﬂuaoﬂ
B Ppopulation phenomenon  cizdle{leizett
C  Bothaandb AnAc{loix
D Eitheraorb selicla a&cllb

F test in most cases will reject the hypothesis that the partial slope coefficients are
simultaneously equal to zero. This happens when
el elotell Bl Fulletgl A ydurela sl sted 3 uilRls aloud oRlis As U 9o AMlel B,

UL AU AL B AR
A Multicollinearity is present tgSlclRARE] slosR &
B Multicollinearity is absent ¢gSlclaR3] el B

C Multicollinearity may be present OR may not be present.

HERSUAURE slog2 8l A% © AU 812 of URL &l A

D Depends on the F-value F-}C2l UR AltR AW B
The regression coefficient estimated in the presence of autocorrelation in the sample data are NOT
oliotl d2lMl el doluoll sl uguilld et ojulis otell

A Unbiased estimators [(sugl ielstal
B Consistent estimators Yol elessi
C  Efficient estimators stlatH el st
D Linear estimators 2u{lal 2gls13

Estimating the coefficients of regression model in the presence of autocorrelation leads to this test
being NOT valid

lc:Rioitoll sl I uet W3AolL JJRlisell el cdlatclell a4 uilewl 1o otell
A t test

B F test

C Chi-square test Al-3sAR 22

D Al of the aboveGURSsd MM

Sample regression function is the estimated version of the olyall AUt st A
o WEURA AW B
A  Estimated version of population regression function
il A2t stle] WeRA s
B Estimated version of population correlation function
il Usolu stlef BeURA R0
C Not an estimated version of population regression function

il A2t stlef BeR AL olell
D Bothbandcoiad b wa ¢
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10 Full form of OLSe] yal 2a3u
A  Ordinary least square method

B  Ordinary least statistical method
C Ordinary least sample method
D Bothbandc

11 When used T test Statistical when parameter of population is

sl clRellof uR MLl AaARuissISlaAdl2AGUALIUUD
A Normal UHLeL
B Zero e

C  Abnormal AALURRL
D Unknown stict
12 The quantitative analysis (econometrics) is based on..?
22U H5(A2AMEGL (B85 AR 5U) URRMUB AD..2
A Concurrent development of theory@gi el a Qs
B Concurrent development of observation. At clcllsetelltHa{{[As1.
C  Bothaand b. Aualoloia,

D  Concurrent development of theory and observation, and these are related by appropriate

methods of inference

Ralduauad setlumadlQsi, U duogHicto{lloaug QbR dol@dd

13 Who gave T Test theory 2T 2@ QA 511 ?
A william Gosset (A0
B Fisher @s%l?
C Marshall H12lcd
D AcPigou Ac @l

14 Who gave F Test theory? (F)A sex2Q2131 5184012
A Malthus Hicad
B Ricardo (351S[
C Fisher Gs%l?
D william Gosset (Q[Qao0122
Attempt any four questions from Q-2 to Q- 8

Q-2 Explain the meaning of econometric, importance and limitation of econometric.

[l 21 goudld el neca x4 d- nalei- aal s:u.

Q-3 Explain the estimation of Ordinary least square model and its objectives.

N

Al Hlo2ly3vi Rad woia widam U otuuydl 1A A+l gl -l 2l $3.

(14)

(14)
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(@)
(b)
Q-5

Q-6
(a)
(b)
Q-8
(a)

(b)

Write notes: olltl AWl
F Test

Z Test

(14)

Explain difference between the econometric model and mathematical model.Explain with  (14)
diagram/Example.
welfRanzaa- {de 243 RS Asfonzi-i W3e a2 ol 32 9. Al wLS(A/BELERQLear unzydl 2unil.
Write notes: olltl Al (14)
Chi Square (x?)Test.
T Test
Discuss on Multiple Regression model and its assumption (14)
sigadly Rudoasd [Qediruds 2l 5390 ogadla adu Rad dag wi3a-d aeusil oeudl.
Attempt following questions (14)
Find correlation coefficient between X and Y for the following data
(LA HIZX WY clRAUSAGUILRISN A

X—Value | 60 34 40 550 45 41 22 43

Y—Value | 75 32 34 40 45 33 12 30
Calculate correlation coefficient from the following data
ol Aail Jetuiell Asicin ojulisell aLdl 53

X 19 8 7 6 5 4 3 2 1

Y |15 |16 14 13 11 12 10 |0 9
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