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M.A. (Final) EXAMINATION, 2017
ECONOMICS
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(Econometrics)
Time allowed : Three Hours
Maximum Marks : 100
Part A (@UE ‘2) [Marks : 20]

Answer all guestions (50 words each).

All questions carry equal marks.

gut w7 sfyard & 1 gEw 9v7 ® I 50 UKl
G o 78 | T v ® F gEa &
Part B (@UE ‘¥ {Marks : 50]

Answer five questions in all (250 words each),
selecting one question from each Unit.

All questions carry equal marks.

Y% T § UF ¥99 g9 g§U, % we ¥
FHTT | FAF 9T FT IW 250 Wikl T EF 7
g ot 5w F aF gga &
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Part C (@0 ‘H) [Marks : 30]

Answer any two questions (300 words each).

All questions carry equal marks.

FZ g 997 #9Q | ¥EF §vT FT I 300 vis
w78 qEt vy F oF ow F

Part A (@US ')
1. Answer all questions :
wdt wHl & sw e

({)  Mention the three properties of OLS estimators.

FFqm g {fq el w1 AR fagieand
EGIELU
(if)  What is difference between an estimate and

estimators ?
P T AFoF § T FR T ?
iz} What do you mean by dummy valuables ?

q% 90 ¥ oMY w1 whwa § 2
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(iv)

(v)

{(vi)

(vii)

(viii)
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The value of dummy variables usually lies between

which two numbers ?

F o0 & 7 T fm S % o da
z?

What is Homoscedasticity ?

wufaatforar &1 & ?

Mention the names of various methods to solve

the problem of Heteroscedasticity.

fasmfaafam =1 o9em & 79 ¥ fafu=
fafirli & M wawEw

What is Koyak Model ?
wiaw fret w2

How are estimators obtained through the method

of instrumental variable ?

TAYE W OER WW e Y e § 2
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(ix) Mention the names of conditions for identification.
Aigm F1 W F A SAEE |
(x) What is bias in simultaneous equation model ?
g waE freet § sfvafa = § 2
Part B (@78 '®)
Unit I (&8 I)
2. Explain the meaning and scope of Econometrics.

anifafs =1 s1d @ & w e sty |

3.  What are the properties of good estimators for small

samples ?

o ufieel & see) & F fasmad € 2
ﬁnitu('ﬁﬂ'gn)

4, Explain the Durbin-Watson test for detecting auto-

correlation.
@-HeHTy W YW TR ¥y efEa-atead whEm S
=R HITST |
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Discuss on effects of multicollinearity on estimators.

OLS el W SgEiEd & YS9t W i fad=

Eqis
Unit 111 (3&TE IID)

What is importance of dummy variables in applying

regression model ? Discuss.

whw fred § g% 90 w1 w0 He™ § 7 fadw

Hifag |

Mathematically discuss on Probit model.

wifse freyl € nfodm faass sifsg
Unit IV (3&TE V)
Mathematically derive the Koyak model.

Fraw el @1 nftrdla &9 § o ®ifsg |
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9.  Write a note on Granger test.

TR Ty ©@ feooi sifsg |

Unit V (& V)

10. What do you understand by the structural form and
reduced form of a system of equation ? Discuss.
T THIFIO FUNCAt & TIEATHTH 6T T TYHI0Neh
wEY ¥ AN T oawe & 7 fadwem wife o

11. Discuss on inconsistency and simultaneity bias of OLS

estimators.
JMHTHRI HI FEEA @ U@ APEfa w1 faa=
wif
Part C (@US 'R
12. Mathematically derive the R and R2

R Wd R & ity faa=m sifsw |
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13. What is autocorrelation ? What are its effects on OLS

estimators ?

W-HEEaY ¥ 39 F 993 € 7 OLS e T

THFT T UNE YAl & ?
14. Describe the Logit and Tobit model.
dffe @ =fae feet = T9eme |
15. Write short notes on the following.:
fra w wfyw feofimt ﬁ"]f@'Q s
(1)  Partial adjustment
Hiferss  FHESE
(@) Importance of Koyak model in research.

Wy # g fed =1 omwE
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16. Write short notes on the following :

1w afyw femfort fafen

@ Structural model

Hr=ArAE g9l

(#) Recursive model.

g fagel |
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