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8 PSG COLLEGE OF ARTS & SCIENCE
i ' (AUTONOMOUS) ' o
BSc DEGREE EXAMINATION MAY 2022
' | - (Sixth Semester) e
- ,Bra,n,ch ¥ STATISTI_CS N
RE R _E_)CONOMETRICS o
. Time: Three Hours' ' o Max1mum 75 Marks
e R L SECTION—A (10 Mark_s_) '
Answer ALL questions T
v , ALL questlons carry EQUAL marks g - (10x1=10)
1 The term “random is svnonym for the term | IR,
. (i) Stochastic = - Loy Varlable .
(111) Error [ S (1v) Regress1on ,
L2 The given functlon f(*z} = ax? +bx +c,is an example of _ function.
(i) Quadratic . Lo (i) Polynomial T o
(111) Lmear : o ~ - (iv) Rational
C3 1sagrowth model = ok o
(i) A linear trend model - (ii) Lin log model - e
(111) Loglln model I 7 -" “.(i'y),_No'ne of the above -~ -

R 4. Marglnal propensxty to-consume is -

(i) . Increase in consumption due to one unit increase in income -
. (ii) Total consumption d1v1ded by total 1ncome R

- (iii) Both (a) and (b) ' :

(@iv) Nelther (a) nor (b)

- In 1nput-Output analy51s if the exogenous sectors of the open mput model is .

L absorbed in to the system as just another sector as

(i) A transaction matrix - = - (ii) A technology coefﬂ01ent
(111) Leontlef closed model L (1v) All the above .
o '6 The inventer of Input-Output analy51s s .
" (i)-Sir Francies Galton S (i) Flsher

- "(111) Prof Wassily W. Leontlf - (1v) Arther Cayley :

70 Econometrlcs isa

n (i) Statistical analysis of economic relatlonshlp
~ . (ii) Mathematical analysxs of economic relatlonshlp
- (iii) Both (a) and (b)

P :,(1v) None of the above ‘
: ':8 Whlch is the basxc tool of econometrlcs? :
(i) Simple hn_ear regression . (i) Multllevel linear regressmn
o (iii) 'Multipleflinear regressi‘o‘ns (1v) General linear model ‘

| 9 If there ex1sts hlgh multlcolhnearlty, then the regression coefﬁ01ents are
" (1) Determmate oo oo (ii) Intermediate :
(111) Inﬁmte values S (i) Small negatlve value i

L -10 This test is a test of both. heteroscedast1c1ty and spemﬁcatlon error test -

(i) Goldfield-Quandt test’ R “i(ii) Breuseh-Pagan-Godfrey test o
(111) Whltes general heteroscedastlclty test (1v) Spearman S rahk corr,elat_lort test '

- Cont...



RS la Narrate the steps 1nvolved in an econometrlc analysrs of eeonorme models T B

| Answer ALL Questrons , '
ALL Quesuons Carry EQUAL Marks (5 x 7 35)

OR

- Summarlze a) Dynamlc and b) Mlcro models

N f 12 A ;"’erte a note on Static and Dynamlc multlplrer

~OR

b - Brlng out Domar model for eeonomlc growth

o 13 a Descnbe Leontlet’ s Input-()utput analySlS

‘OR -

Inen economy there aré two mdustnes Pl and P2 and the followmg table": R ”

B _-v“;glves the supply and the dernand posrtlon in cores of: rupees

o 14a '.Explam economlc and econometrlc models

16
B A
o8

| Productron Seetor Consumptlon Sector Fmal Demand Gross Output -

TRk P |

TP | 10 | 2 | 15 | 30

'“f"‘_aP‘z T [20 | 30 | 10 | 5‘,760:25-:

- Summarlze scope and hmltatlons of econometrlcs

s a | _Elucrdate tests for auto—correlatlon

_Analyze stochastlc and non-stochastlc models

- Eluc1date a) Marglnal propensrty to consume b) Cobweb model
Discuss the structure of open framework Input-()utput model
f‘Analyze two varlables lmear regressnon models o

: Examme the concepts of multrcollmearxty

o ,,Determme the outputs when the ﬁnal demand changes to 35 for P and 42 e
;forPZ . N . A Lo ,

‘OR

OR

) Outlme a) Specrﬁcatlon errors and b) Dummy varlables e

SECTION C 130 Marks)
~Answer any THREE Questlons

ALL Questions Carry EQUAL Marks} (3 x 10 30)
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