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5110-B 

M.A. (FINAL) EXAMINATION, 2019 

ECONOMICS 

Paper – V-B 

ECONOMETRICS 

Time: Three Hours 

Maximum Marks: 100 
 

         PART – A ¼[k.M & v½¼[k.M & v½¼[k.M & v½¼[k.M & v½      [Marks: 20] 

Answer all questions (50 words each). 

All questions carry equal marks. 

lHkh iz’u vfuok;Z gSaA izR;sd iz’u dk mŸkj 50 'kCnksa ls vf/kd u gksA  

lHkh iz’uksa ds vad leku gSaA 

         PART – B ¼[k.M & c½¼[k.M & c½¼[k.M & c½¼[k.M & c½      [Marks: 50] 

Answer five questions (250 words each). 

Selecting one from each unit. All questions carry equal marks. 

izR;sd bdkbZ ls ,d&,d,d&,d,d&,d,d&,d iz’u pqurs gq,] dqy ik¡p iz’u dhft,A 

izR;sd iz’u dk mŸkj 250 'kCnksa ls vf/kd u gksA 

lHkh iz’uksa ds vad leku gSaA 

           PART – C ¼[k.M & l½¼[k.M & l½¼[k.M & l½¼[k.M & l½      [Marks: 30] 

Answer any two questions (300 words each). 

All questions carry equal marks. 

    dksbZ nks iz’unks iz’unks iz’unks iz’u dhft,A izR;sd iz’u dk mŸkj 300 'kCnksa ls vf/kd u gksA 

lHkh iz’uksa ds vad leku gSaA 
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PART – A @ @ @ @ [k.M[k.M[k.M[k.M    & v& v& v& v 

Q.1 (a) Define Econometrics. 

  vFkZfefr dks ifjHkkf"kr dhft,A 

 (b) What is importance of R2 in regression analysis? 

  izfrxeu fo’ys"k.k esa R2 dk D;k egRo gS\ 

 (c) What do you mean by auto-correlation?  

 Lo&lglaca/k esa vki D;k le>rs gSa\ 

 (d) What is Multicollinearity? 

  cgqlajs[krk D;k gS\ 

 (e) What is Logit model? 

  ykWfxV fun’kZ D;k gS\ 

 (f) Mention any three importance of dummy variables in Econometrics. 

  vFkZfefr esa ewd pjksa ds dksbZ rhu egRo crkb;sA 

 (g) What is importance of Koyck model in Econometrics? 

  dkW;d fun’kZ dk vFkZfefr esa D;k egRo gS\ 

 (h) Why the leg occurs in an Economic Model? 

  vFkZ’kkL= fun’kZ esa i’prk mRiUu gksus ds D;k dkj.k gS\ 

 (i) What are the main features of Recursive Model? 

  iqujkorZu fun’kZ dh eq[; fo’ks"krk,¡ D;k gS\  

 (j) What do you understand by biasness in OLS estimators? 

  vkdydksa dh vfHkufr ls vki D;k le>rs gaS\ 
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PART – B @ @ @ @ [k.M[k.M[k.M[k.M    & & & & cccc    

UNIT –I@ @ @ @ bdkbZ bdkbZ bdkbZ bdkbZ – I 

Q.2 Write note on the properties of good estimators for large samples. 

 cM+s izfrn’kks± gsrq vkdydksa dh fo’ks"krkvksa ij fVIi.kh dhft,A 

Q.3 In a regression model y = 	α + β�� + u
 explain the importance of various assumption 

regarding u
 . 

 izfrxeu fun’kZ y = 	α + β�� + u
  eas u
 ls lacaf/kr fofHkUu ekU;rkvksa dks le>kb;sA 

UNIT –II@ @ @ @ bdkbZ bdkbZ bdkbZ bdkbZ – II 

Q.4 What are the consequences of errors of measurement in the explanatory variables? 

 Lora= pj ds eki esa =qfV gksus ij blds D;k izHkko gksaxs\   

Q.5 What are the effects of multicollinearity on OLS estimators? 

 cgqlajs[krk dk OLS izkpyksa ij D;k izHkko iM+rk gS\ 

UNIT –III@ @ @ @ bdkbZ bdkbZ bdkbZ bdkbZ – III 

Q.6 Explain the use of dummy variables to explain seasonal variations. 

 ekSleh fopj.kksa dks Li"V djus esa ewd pjksa ds mi;ksx dks Li"V dhft,A 

Q.7 Explain the importance of dummy variables in economic relationship. 

 vkfFkZd lEcU/kksa ds v/;;u esa ewd pjkas ds iz;ksx dks le>kb;sA 

UNIT –IV@ @ @ @ bdkbZ bdkbZ bdkbZ bdkbZ – IV 

Q.8 Mathematically discuss on Granger test. 

 xzsUxj ijh{k.k dh xf.krh; foospuk dhft,A 

Q.9 Explain Almon’s method of estimating distributed leg model. 

 fMLVªhC;wVsM i’prk fun’kZ ds vkdyu dh vYeku fof/k dh O;k[;k dhft,A 

UNIT –V@ @ @ @ bdkbZ bdkbZ bdkbZ bdkbZ – V 

Q.10 Explain Reduced form model. How does it help in estimating OLS parameters? 

 y?kqÑr fun’kZ dks Li"V dhft,A ;g fdl izdkj U;wure oxZ jhfr }kjk izkpyksa dks vkdfyr djus esa 

lgk;d gS\ 

Q.11 Discuss on Indirect Least Square method. 

 vizR;{k U;wure oxZ fof/k (ILS) dk foospu dhft,A 
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PART – C @ @ @ @ [k.M[k.M[k.M[k.M    & & & & llll 

Q.12 Derive the statistical properties of least square estimators. 

 U;wure oxZ vkdydkas dh lka[;dh; fo’ks"krkvksa dks O;qriUu dhft,A 

Q.13 What are the tests to identify the problem of heteroscedasticity and what are 

consequences of it? Discuss. 

 fo"ke fopkfyrk dks irk djus ds D;k ijh{k.k gaS\ ,oa blds ifj.kke D;k gksaxs\ foospuk dhft,A 

Q.14 Incase of dummy dependent variable how Tobin Model can be used? Discuss. 

 vkfJr pj ewd pj gksus dh fLFkfr esa VkWfcu fun’kZ dSls iz;ksx dj ldrs gSa\ foospuk dhft,A 

Q.15 Describe Adaptive Expectation Model and show that they lead to the same reduced form 

estimation equation. 

 vuqdwy izR;k’kk fun’kZ dks le>kb;s ,oa crkb;s fd ;s ,d gh y?kqÑr :i lehdj.k dks bafxr djrs 

gSaA 

Q.16 Explain the rank and order conditions of identification. Construct an Economic Model, 

which full fill both rank and order conditions? 

 vfHktkr ,oa dksfV Øe 'krks± dh O;k[;k dhft,A ,d ,sls vFkZfefrd fun’kZ dh jpuk dhft, tks fd 

Øe ,oa dksfV nksuksa 'krs± iw.kZ djrk gSA 
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