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Q.1.(a) What is Econometrics? Describe the Anatomy of Econometric Modeling,

(07)
85lNRsU 9 B2 85AAR s WIRd1el AatlelMle] cilet 52,

(b) Explain briefly various econometric problems arising by relaxing various assumptions of OLS method of
estimating the parameters of Multiple Regression Model.

Hedlue AUt W3ctell uACsll ULl Ancell WEol WAARNY usRel RQRY HRQUAA ASc
Al Ggadl RQRQY s3AARs AHRAB ] gsul aglel 521,

(07)
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el
Q.1.(a) Distinguish between Nested and Non-nested Econometric models. Describe the tests of
Non-nested Hypothesis. 07)
ARS UA ellot-ARs 8AAARs DI 22l dsteld. @ot-Aeds ydureuet udlewsl aeldl
(b) Describe the various Types of Data used for econometric studies. 07

B5l0ARs AeA W2 Gudlul Adidl RRY Usizedi 32t agidal.

Q2. State and prove Gauss-Markov Theorem for a General Linea
the method of Least Squares. (14)

Hedlua AJuet W3ctetl WAl widiRIEl Andal wdel UAARAU UgQell Bictdld uReu 260 -
Hislal YR cull WA A@d 53,

OR
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Q.2. (a) Explain the problem of “Hypothesis Testing” in Multiple Regression Analysis. 07)
Hedlud AQuet M3t 112 uRscust ulagloll am auondl,

(b) Derive the Maximum Likelihood estimates of the parameters of Multiple Regression Model. 07)
Hedluat A3t M3et w2 Mo [Qetaotl widelsl Aadl
Q.3. (a) What is Multicollinearity? How will you detect the presence of Multicollinearity? 07)

U@sicdaSA8E] A2@ g2 dl HAAAsARElHA siovdl 3l AA el ssll?

(b) What is Heteroscedasticity? Describe the method of Generalized Least Squares for solving the
Heteroscedasticity problem.

07)
FRIRARAA Aed g2 3AARARRA ol umzau G3etar W2 caus oot cdlefl A unemdl
OR
vl
Q.3. (a) Describe Durbin-Watson d-test for detecting Autocorrelation. (08)

relugloit ol slwdl dutdal ui s(let-deet $l-udlen qeldl
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r Regression Model along with the assumptions underlying
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(b) Write brief Notes on (Any Two): (06)
(1) ARMA model

ARMA {3
(2) Koyck Approach
slas wl@oiy
(3) Goldfeld-Quandt Test
alles(ges-sallose 22
(4) Method of Instrumental Variables
Baglozel ARAuGHAA ugl

Q.4. (a) Write a note on Linear Probability Model and its estimation. (08)
2uflal detctott NI UA Aoll Aafillol U A5 olltl cuil.,
(b) Answer Briefly Any Three: 06)

ALl AUl el weol

1) Define AR, MA, and ARIMA models.
AR, MA, e ARIMA 3o vl 53\,

2) Define Logit, Probit and Tobit Models.
ABle, WRle ual Az MWset cavBet 531

3) Givean example of Regression Models involving Dummy Variables
sHl ARAvcH A Asoudall AJust Wscrio] Gelswl U

4) Describe briefly the method of Instrumental variables.
Botgloz et AR ool Usef g5l aglet 53l

OR
vl
Q.4. (a) Describe Almon’s approach to estimating Distributed Lag Models. (08)
BRRey2s @ol MWsetoll viety 12 welotoll A@oHA adld).
(06)

(b) Answer Briefly Any Two:
AR A Aol sl wallod cull

1) Describe any two methods for detecting Heteroscedasticity..

B2ABSIRA Mucl 12 AUl A Uuga@A auldl.

2) Describe briefly the remedial measures for Multicollinearity.
HAELA(AUAS] 2idelt GUuARIMS Guielle] &sMl adiel 53

3) State the consequences and effects of the presence of Heteroscedasticity on the BLUE property of the OLS estimators
in regression analysis.

Aot AAUQRUML WAARY WAL Aid1RIE{l BLUE WUl uR 2AARRRALA stordlett uRnuall
ual yelldl welldl.

Q.5. (a) Explain Briefly Any Three 07)

AlRdul SlgueL AL wetot W

1) A Stationary Time Series As RAR AU QQQ

2) A Unit Root As Y[l 32

3) A Random Walk g AE w9 AL

4) A structural Break in a Time Series HH2A @lQﬂHi oSl Qs
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(b) Multiple Choice Questions 07)
HeElud Asd YAl
If a qualitative variable has ‘m’ categories, we need to introduce .
L RlUHS U WA A 32o1F1RA flat, Al ud el sRcllell %32 B.
a) Only m dummy variables

g5t m SHl AA
b) Only m-2 dummy variables

§5d m-2 SH{l UA

¢) Only m+1 dummy variables
§5dt m+1 sl AA

d) Only m-1 dummy variables
$5ct m-1 sHl UA

a

~

2) In presence of Autocorrelation the OLS estimators are not
tlUsolY ofl sloAlHl AUNAARNY ielw ol

a) Linear.
Yu

b) Unbiased.
Ul ([@atd

¢)Consistent.
oL

d) Efficient.
E&lcll

3) In Linear Probability Model the Regressand is
fla deaolt WIAHL )RS 8.
a) Quantitative
HAHS
b) Explanatory
@otcteur

¢) Exogeneous
Hlal

d) Dichotomous

Baelua
4) The fitted regression equation is given by Y=-12+0.5X. What is the value of the residual at the point X=50, Y=70?
fle sct et W15\ Y = -120.5X slR X= 50, Y= 70 g uR 3R] yeu 32qf B2

a) 57
b) -0.57
) 33
d) 0

5) Discrimination approach is used for testing .
Agetcell ullon Al M2 duRld B.
a) Nested Hypothesis
As YdulRell.
b) Linear Models
Yu {3l
¢) Non-Nested Hypothesis
(@et-slz2s yduteu

d) Non-Linear Models
@et Yrur A3
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6) Ramsey’s RESET test is test of .
afldl 482 wdlag A l 5204 B,

a) Measurement Errors
Hiust 3ol

b) Specification errors
Al A4z

c) Error Variance
A [Qaze

d) Autocorrelation.
LAY,

7) Davidson-MacKinnon J test is used for testing .
S[AsUA-UlEtet & udlaadl Guiol uglaL Wiz wid 8.
a) Nested Hypothesis
A¥2¢ UGHIzRLL.
Linear Models
ERERITRACT]
¢) Non-Nested Hypothesis
(Bret-2:23 yqHIzEU
d) Non-Linear Models
EREIEEERET]
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