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‘THIRD SEMESTER P.G. DEGREE EXAMINATION, NOVEMBER 2018
(CCSS)
Economics
ECO 3C 10—ECONOMETRICS
(2013 Admissions)
Time : Three Hours Maximum : 80 Marks
Part A

Answer all questions.
Each question carries 1 mark.

1. Inadouble log model of type log ¥, = « log X; the co-efficient @ stands for the :

(a) Elasticity. (b) Slope and Elasticity.

(e) Slope. (d) Slope, not Elasticity.
2. Amethod for detecting autocorrelation in autoregressive models is :

(a) The Park test, (b) Durbin A test.

(c) Chow test; - (d) The Runs test,
8. By classical regression method the conditional mean value of the disturbance u, is ;

(a) One. (b) Constant.

(c) Zero, {(d) None of the above cases.
4. Whena linear function is fitted to non-linear data set it will result in :

~ (a) Specification error. (b) Sampling error.
(e) Measurement error. (d) None of the above cases.

6. One of the methods for testing the simultaneity problem is;
(a) Hausman specification error test. (b) Carpet plot.
(c) Chow test. (d)

6. The commonly used single equation model are :
(@) Ordinary Least Squares. (b) Indirect Least Squares.
(c) 2 Stage Least Squares. (d) Allof the

Durbin-Watson d test.
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7. Which of the following models s used to regress on dummy dependent variable? '
(2) The LPM model, (b) 'm _"{'obi’tmodal
© The logit model. |

. Which of the following tests is used to detect uﬁusanty-. bwbemmmmm\varfabieﬁ l
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