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5110-B
M.A. (FINAL) EXAMINATION, 2019
ECONOMICS
Paper - V-B
ECONOMETRICS

Time: Three Hours
Maximum Marks: 100

PART - A (Gvs — 3]) [Marks: 20]
Answer all questions (50 words each).

All questions carry equal marks.

T ge 1A & JRIF F97 BT FAY 50 U] W HF 7§/
7 7ol @& s AT &
PART - B (@vs — §) [Marks: 50]
Answer five questions (250 words each).
Selecting one from each unit. All questions carry equal marks.
IR 31 YH—9F J97 gd §Y &l Uid 9T B/
R% FIT T TV 250 5] o 3EF T &/
7 7ol @& s AT &

PART - C (Gvs — @) [Marks: 30]
Answer any two questions (300 words each).

All questions carry equal marks.

PIS g FoT BT Jdb F97 T IV 300 Isq) & 3fFE 7 &/
v gl & 3 THIT 8/
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PART - A / EUs — 3

Q.1 (a) Define Econometrics.

SRIfAfY BT uRaIfd AIRT |

(b) What is importance of R? in regression analysis?
gfenTa fageryor § R? &1 F1 98 &7

(c) What do you mean by auto-correlation?
TI—Teddy | 39 R J9sd &7

(d) What is Multicollinearity?
JEERE FT 57

(e) What is Logit model?
e fereel @ar 87

(f) Mention any three importance of dummy variables in Econometrics.
Iy # 7 R B P N HET qATR |

(g) What is importance of Koyck model in Econometrics?
S frael o1 sRifafd § w1 w98 87

(h)  Why the leg occurs in an Economic Model?
e el # UEdr U~ B b 9T BRI 87

(1) What are the main features of Recursive Model?
geRTacH feel @ qee ey @an 82

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

AMBADT BT AT I MY FIT FHST 27
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PART -B / 9Us — §
UNIT -1/ 518 —1

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

g ufcreell 2 bl &l faervamll w fewell IRy |

Q.3 In aregression model y = o + Bx; + u; explain the importance of various assumption
regarding u; .
Ui el y = a+ Bx; +u; H uy & HERId At Al of awsngd |
UNIT -I1/ 5&15 — 11

Q.4 What are the consequences of errors of measurement in the explanatory variables?
w@AH IR B A9 H S B W $HD T GAT BHI?
Q.5 What are the effects of multicollinearity on OLS estimators?
IEEE & OLS Uraai IR Fa7 9919 gedT 27
UNIT -I11 / $&15 — 111

Q.6 Explain the use of dummy variables to explain seasonal variations.
HAEHT TR0 B W B H & AR & SN DI WL DI |

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

3Mfdfer ARl @ TeITT | b AR D UINT Bl FHSSY |

UNIT -1V / 5&18 -1V

Q.8 Mathematically discuss on Granger test.
U_R T 1 TR fae=mT S |

Q.9 Explain Almon’s method of estimating distributed leg model.
fSEfece ueaar Meel & afdha @ 3fcH Al &1 AR HI |

UNIT-V/ &g =V

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

AP e I W DI | I8 fbd YR FAaq o AT §RT Urel Bl ATbiord B H
HERI® 27
Q.11 Discuss on Indirect Least Square method.

el =AaH @t fafyr (ILS) &1 fdaae ST |
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PART-C / Gvs — 9§

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

ATH T IMBeAD] DI ARFDBIY AT DI Fad~ BT |

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

consequences of it? Discuss.

faws fanferar @1 uar & & g werr ¥ vd g9 uRem @r g? fadesr i |
Q.14 Incase of dummy dependent variable how Tobin Model can be used? Discuss.

AT =R & =R BW @ Reifay # SIfes feel &9 wanT o) dad 2?2 faae i |
Q.15 Describe Adaptive Expectation Model and show that they lead to the same reduced form

estimation equation.

I TN a3l B Ay U9 9a1gd b I U &1 gdhd wU FHISHRIT Bl 3R B
g

Q.16 Explain the rank and order conditions of identification. Construct an Economic Model,
which full fill both rank and order conditions?
AT Td BIfS HH AT DI ARAT DIIY | Teb W ARl (el 31 =1 SIfvTg St fd
F9 vd e I o ol e
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