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ECONOMICS
Paper — V-B
(Econometrics)

Time : Three Hours
Maximum Marks : 100

PART-A [Marks : 20]
(@uvs-H )
Answer all questions (50 words each).

All questions carry equal marks.
mﬁwaﬁaﬁ%mﬁmmmwsowﬁ
awfﬁﬁaﬁlasﬂqsa’féaﬁa:w%l
PART-B [Marks : 50]
(gue-9)
50 words each). Select one question
All questions carry equal marks.
mm@@-ﬁmw@,@ﬁawaﬁmn
mmmwzsomﬁf@aﬁmqé\
it gl ® % 9O E
PART-C
(@ue-9)
Answer any two questions (300 words each).
All questions carry equal marks.
ﬂ%a‘fmmlmmmwwomvﬁ
mﬂ%ﬁlatﬁuﬁa‘zww%l

Answer five questions 2
from each unit.

[Marks : 30]
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PART-A
(@uz-ay)

1.  Answer the following questions :

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

TATE AT § R2 wy g TS ®2
(i)  What is difference between Simple and Multiple
regression mode] ?

m@Wﬁmﬁaﬁﬁwmé?

UNIT-II

(FHTE-11)

(i)  What is autocorrelation, explain with matrix ?

FEETEY w22 dfrem g BSEE e
(iv)  Mention the names of various methods to detect

autocorrelation.

Wwwmﬁﬁrﬁmmﬁm
ELIEL]
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UNIT-III
(ZaTe-110)

(v) What do you mean by the LPH ?
Y wifrear diew 9 M aEd ©?

(vi) Those model in which only dummy variable is used

as an independent variable are known as.
¥y dfew o @as W F T ¥ Haa " TH
— @ fou W ¥, SE wE S #
UNIT-1V
FFE-1V)
(vi)) Why the leg occurs in a Economic model ?
spefemes ey § UsEel S B W S HmR
272
(viii) What do you mean by Structural model ?
e fee @ e W wEew §2
UNIT-V
FHE-V)
(ix) Whatis Specification bias ?
ffpy sfemft ¥ oM W TSR €2

(xX) What are the order conditions for identification
of a structural from equation ?

meéaﬁwﬁ%@msﬁ
F €2
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PART-B
(@uz-7)
UNIT-I
(FHTE-1)
2.  Explain the properties of good estimators for small

samples.
T W ¥ D el W Rwivasi o ez
FHifsg)

3.  Why disturbance term (U) introduced in econometric

mode] ?
aﬁﬁﬁﬁzﬁﬁmm(wﬁwmm
ST #2?

UNIT-11

(FTE-11)
4. What are the effects of multicollinearity on OLS
estimators ?

WWOLSWWWWW%?

5. What are the effects of autocorrelation on OLS
Estimators ?

Wmommwwmm%?

5325-B/1,450/555/255 <



UNIT-II1I

(3FTE-111)

Explain the importance of dummy variables in economic

relationship.
AIFE T B s § T W w owEm
RLEIRY

Mathematically explain the Logit Model.
difre fest =1 e =g 4 = #if

UNIT-1V

EFETE-1V)

Describe Adaptive expectation models and show that they

lead to the same reduced form estimation equation.
SIRT TR Hew FowHwE ik wawy fy 3 TF
T TYFT T T o P e -

Explain Almon’s method of estimating distributed

leg model.

m%m#mﬁmﬁﬁrﬁ
AT Hifsu
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UNIT-V

(FFE-V)
10. For the simple demand and supply model :
w W Am-g wedl
Qd=0t0+a1p+(x2y+u
Q=B +Bp+V
and Q= Q,

Obtain the reduced form and

mﬁwmmmaﬁmmqﬁmmu

test for identifiability.

11. Write short note on Indirected Least Square method.

mwaﬁﬁﬁx(l.m)m@mﬁmﬁ
fafal

PART-C
(@Us-9)

UNIT-1

@=E-1)

the statistical properties of least square estimators.

TRl F SiterEE fawaet H T

12. Derive
=[am o
i
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13.

14.

15.

UNIT-II

(3FTE-ID)

What are the test to identify the problem of hetrosedasticity

and what are consequences of it ? Discuss.

UNIT-III

(SFTE-11I)

What is Dummy variableg ? How is it used to isolate

seasonal component from time series ?

UNIT-1V

(FFTE-1V)

Derive the Koyak model and explain its importance in

econometrics.

mmﬁ%ﬁmqﬁaﬁﬁﬁmm
F A Fifg
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UNIT-V
FEE-V)

16. Explain the rank and order conditions of identification.

Construct an econometric model in which the order

condition is satisfied but rank condition is not.
afeE # Hie T FH v w1 e Wil T
4y onifafes el = = witwe fSEd wH Td A
Fq= T ¥ W HIC y§ wqe e e
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