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Master of Arts (Economics) 4" Semester
(2055)

ECONOMETRICS-II (In all Mediums)
Paper - MAECO-403 & 404 Opt. (v)

Time Allowed : Three Hours] [Maximum Marks : 80

Note :(— Attempt five questions in all, including Question No. 1

which is compulsory and selecting one question from each

unit.

1. Answer any ten of the following in about 25-30 words each :

1)
)
€)
Q)
©)
(©)
™)
®)
)

Tobit model.

Measures of goodness of fit in binary regression models.
Rules of Identification.

Properties of 2SLS.

What is instrumental variable method in SEM ?

Chow test and dummy variables.

Features of Almon Approach.

Granger Causality test.

Steps of systems method of SEM.
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(10) 4 advantages of using Panel data model.

(11) How is ADF test different from DF test ? r
(12) Problems of LPM.

(13) Properties of integrated stochastic process.

(14) Difference between AR and MA process.

(15) Difference between Box Jenkin and VAR approaches.
10x2

UNIT-1

What problem arises when we use classical least squares to
SEM ? Also discuss its consequences. 5+10

Discuss the Indirect Least squares method giving its assumptions
and properties for estimating the following simultaneous equation

model] :
Q,=a, + oy Pty ¥ i
Q =B, + B, P+u,
Q.=.Q, 15
UNIT-1I

Discuss the uses of Dummy variables. How dummy variable trap
affects the OLS Estimation ? 10+5

Discuss the model that emerges from normal CDF. Differentiate
between Logit and Probit model. 10+5
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UNIT-III
Disucss the shortcomings of Fixed Effect modelling. How will
you decide whether random effect or fixed effect model is an
appropriate choice while estimating a panel data regression

model ? 5+10
Discuss the ways for rationalising Koyck's Approach. 15
UNIT-IV

Discuss :

(@ Unit Root

(b) Relationship between Cointegration and Spurious regression.

(c) ACF S5+5+45

Discuss multivariate time series model along with its types and

problems. 10+3+2
(R=r wrem)

AT :— Fd qF YIAT B YEE hL, O YA d@r 1 e 8

Jig

ﬁ%aﬁaﬁ%ﬁt%gﬁzﬁ%@mww
F |

Frefofed § @ el < o) & SR AT 25-30 Il A
T

(1) <ifee HAisd |

Q) s R Alsd ¥ e 9 =R @ SUH|

() wEH & A

@) 2SLS & 7|

) SEMﬁ%@ﬁ%ﬁ@ﬁﬁfﬁW%?

6) I8 & M s IRTEH |

25372/PE-19674(T) 3 [Turn over



(7) s gfedor F R |

(8) USIX HRUET YAET |

(9) SEM & REew fafr & =mor|

(10) T SeT #Hisd F ST FXA & AR Y

(11) ADF wd& f&g 9o DF qdem & B 8 ?

(12) LPM & ww&d |

(13) THigd TCIHRed ihar & 107 |

(14) AR 3R MA 9iar & & sax|

(15) 9 SFFT X VAR gRehior & @7 x| 10x2
-1

. 99 89 SEM # FR&a ~gAqH i @ YN FA B Q1

T I BRI 8 7 TP gRumEl 9)R At ==l HR |
5+10
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(6) T8 (Chow) 2R W3 3H TS|
(7) YoHs udew Tt feREs=t|
(8) IYAY ATAHBIT SHE|
(9) SEM © fAmeH fedt € IEHI
(10) Ua% 32T W3S ©F 93 96 € T9 TfEe|
(11) ADF 2Fc DF 2re 3 fa@ s 3 ¢
(12) LPM &t mifrmiret |
(13) T3 AcoAfex yffonr 2 g=|
(14) AR »3 MA yfxfanr &g »izq]
(15) oaH Asfas »3 VAR udst &g iz 10x2
gfee-1
2. @€ wrt SEM &Et swHias we-ule T9ar € <93 o9e af
3t faodt mfimr der gt 9 ?Tsn@aﬁﬁwr’r’%éfaw/
a3 | 5+10
3. Wﬁ%mﬁwmm@mm@zwﬁmﬁﬁ/
-z =gar fedt €t ggset w3 feRms=t '3 T9d

= |

., |

Q= oy to Pty Y +uy |

Q=B +B P+u, |
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"EeHs & faR ysfes ager d ? 10+5

m™H CDF 3 €995 @8 W3% '3 999" &d| Logit »3 Profit

W% 9 »izg a9 10+5
gfse-III
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fIaIoHs HS® T nigH®s &arge AR 3HT feo fa” eF® Jddr
fa I8¢ feeae # feans feeae H=® £ wae' feamy

3 ? 5+10
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(b) IEAGEs w3 AUESE foaems fevars mT|

(c) ACF] 5+5+5
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