2d pages—4

3 (Sem-6/CBCS) STA et
D23
STATISTICS
(Honours Elective )
aper : STA-HE-6016
" (Econometrics )
. - f‘rgz Marks : 60
l Time Three hours
fi s in the margin indicate

Ly
f"“‘ er the followmg questions as directed :
o 1x7=7

The regression model is linear in the
parameters. (Write True or False)

L.

@) If E(U;U;)=0 for i=j Vi, j in the
et ! lmear model Y; = a + X; +U;, then the

disturbance values are known as
(Fill in the blank)

Contd.
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¥ -
the following questions - 2x4=8

you understand by
e

s series data.

objectives of econometrics.
e significance of by, the
efficient of Y on X?
from the following
r 5x3=15

coefficient of
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4. (a) Estimate the parameters of the linear
model Y=a+pX+U. Show that
E(@)=a; E(ﬁ)=ﬂ where ¢ and j are
least square estimators for a and B.
Also find standard errors of @ and 7

3+3+4=10

Or

(b) State and prove Gauss-Markov
theorem. 10

@) Discuss the properties of least square
~estimators. 10

Or

lescribe the methodology involved
an econometric model. S5+5=10
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