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Master of Arts (Economics) 4th 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) Tobit model.

(2) Measures of goodness of fit in binary regression models.

(3) Rules of Identification.

(4) Properties of 2SLS.

(5) What is instrumental variable method in SEM ?

(6) Chow test and dummy variables.

(7) Features of Almon Approach.

(8) Granger Causality test.

(9) 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 ?

(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-I

2. What problem arises when we use classical least squares to

SEM ? Also discuss its consequences. 5+10

3 . Discuss the Indirect Least squares method giving its assumptions

and properties for estimating the following simultaneous equation

model :

UNIT-H
4. Discuss the uses of Dummy variables. How dummy variable trap

affects the OLS Estimation ? 10+5

5. Discuss the model that emerges from normal CDF. Differentiate

between Logit and Probit model. 1 0+5
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7.

8.

9.

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:

(a) Unit Root

(b) Relationship between Cointegration and Spurious regression.

(c) ACF 5+5+5

Discuss multivariate time series model along with its types and

problems. 10+3+2

1. PlHfelf^d ^f 25-30

(2) ^T^rt

(3) W3W

(4) 2SLS

(5) SEM

(6)
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(2)

(4) 2SLS% H[SI

(5) SEM 1fg fe"nddifa5

**
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(6)

(7)

(8)

(9)

(10)

(11)

(12)

(13)

(14)

(15)

(Chow)

SEM t ftm^H feft

ADF Sre DF Sro 3* fef

LPM

AR »ft MA

2. SEM

of

3.

"fetft

VAR

fj- ?

10x2

IF

5+10

5f :

Qd - Qd s
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