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Master of Arts (Economics) 3™ Semester
(2125)

Opt.(v) ECONOMETRICS-I (In all Mediums)
Paper : MAECO - 303 & 304

Time Allowed : Three Hours] [Maximum Marks : 80

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

‘ (1) Types of econometrics. |
(2) Define efficient estimator property.
(3) Differentiate between time series and longitudinal data.
(4) What do you understand by Maximum Likelihood Estimation

(MLE)?

(5) Assumptions of Park's test.
(6) Discuss any one remedial measure for Autocorrelation.
(7) Consequences of Perfect Multicollinearity for OLS estimation.
(8) Explain any one test of detection for Heteroscedasticity.
(9) Define encompassing models.

(10) What do you mean by specification error?

(11) Discuss AIC.
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(12) Define hypotheses.
(13) Limitations of the OLS method, if any.
(14) Steps to check the autocorrelation problem using STATA.

(15) If the investment function is estimated as I, = 80 + 0.28AY, —
0.10r, where I = investment, Y = output, and r = interest rate

during time period t. Interpret the results. 10x2=20
Note :— Attempt one question from each Unit.
UNIT—I
2. State and prove the BLUE properties for a two-variable regression
model. 3+12=15
3. Explain the methodélogy of econometrics. 15
UNIT—II
-4. - What is autocorrelation? Discuss tests for the detection of the
same. . 3+12=15
5. Differentiate between perfect and imperfect multicollinearity. Also,
explain which of the two is a more serious problem. 15
UNIT—III
6.  Explain the errors of measurement in the dependent variable and
its consequences. 15

7. (a) Discuss the types of and causes of misspecification.
(b)  Critically evaluate various model selection criteria.  7.5x2=15
UNIT—IV
8. Elucidate the steps for testing and redressing of Heteroscedasticity

using computer techniques. 15
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9. Aresearcher, while studying the consumption function, fit the
following regression on income, wealth, inflation, and government
policy :

C=385 +0.75income+0.15wealth—0.20inflation+025govt. policy
S.E.(2.2416) (.0465)  (.2395)  (.3733) (.2163)

n = 580, R? = 0.68 and Adjusted- R? = 0.55

(@) Interpret the results..

(b) Explain the steps of the t-test.

(c) CanwetestB,  =p _ usingat-testor F-test? Explain.
5%x3=15
(T wre®) |
1. Frefafeg § 9 5 5@ wwl & SR 25-30 wedl #
CUSLEE
(1) RfAfd & TerR|
(2) PREE ATAFE [ORM DI UREIRT DI |
G) g 9 R Ity el @ d R W
BT |
@) a@mwm(mﬁ@eﬂqwawﬁ%‘?
(5) U TR P HRIC | '
(6) TNTEGsy & fou il T uURAG AUd ) T
HITY |
(7) OLS 3aH & forw gol dgdv@ar & gRond |
(8) fava—aiaRTeimar & forw fll U AEa e o)
ARAT DHIY |
(9) TUF Hied I gRANNT BRI |
(10) fafade= e ¥ emuwr T add ©7
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(11) AIC W ==l ®ISIY |

(12) gRepeuell @7 g aﬁﬁﬁ?l‘
(l3)OLSﬁ1ﬁaﬁ?ﬂﬂTﬁ’,ﬂﬁﬂﬁ’&fﬁl y
(14) STATA &7 STAIT PP aEEdy qART D S 3

TROT |
(15) t FHITERy & QN It=80+0.28AYt—Q.10rt wiet
I:ﬁ%m,Yza—ctrraﬁsﬁ?FWﬁﬁuﬁﬁ-ag
T ST & A uRem Bl ey

BT BT A
s . 10x2=2(
Wie — uee gfe ¥ 9 @ ae BN
afre—I
2 Q=R wHmEY dtee @ fore BLUE U7 9a15¢ R g
BT | 3+12=15
3. opRifify o wRoTeN @ W divgl 15
gfe—1I
4. WESEET @7 £? SO UsAN @ fog wEun WRo=Ei
DI | 3+12=15
5. o &R arqul SgeREdr | AR T BINIY | AT &I, qaI87
5 9 4 ¥ o @ 99 e THR T .15
g e—III
6. IMET =W A "YU B FCTl R SHD GRUMA] DB AT
DY | : 15

7. (a) TremfuRe & gori ik ®RUl w o=l ST

(b) faf=1 dAied =M AFEEl @ AR S i

| 7.5%2=15
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afE—1V
8. TEX AFPI BT SUANT RS FATAFDATAT B TET0T MR
faReT & RO DI WL BN | 15

9. U AuHal 7 STHNT Bold BT METTT B gY A, R,
PRI MR WP My R Fefefad gamsmor e
forar -

C=285 +0.75income+0.15wealth—0.20inflation+025govt. policy

S.E.(22416) (.0465)  (2395)  (.3733) (2163)

n = 580, R?2 = 0.68 and Adjusted- R? = 0.55

(2) URUHAl & AT BT |

“(b) t—URET & TRON B AT DI | |
(© T T e AT F—udev &I SYART BRD

BT WG P Hhd Bl TASY |
5%x3=15

B income ~ ﬁ wealth

(dardt nigre)

1. @Wﬁ%&ﬁﬁeﬂzsaomﬁamﬁm
&9 | |

(1) r»IafHst S farH

(2) FAS nigHsdx I g ufagaz I3J|

(3) AHT &It »3 Bgardt 37 K9 13T 9|

(4) 3HF 2T 3 U A= nigHs (MLE) 3 ot AHSE 7 2

(5) UIx ¥ SAC T TIeT |

(6) AI-AdU e far ¥ Guuat Hux & T9uT &I

(7) OLS »igH's BE AUYIS Fg-AHHEST & &S|

(8) ﬁg@ﬁ?ﬂﬁﬁqﬁaﬁﬁﬂ%ﬁﬁfé’a%ﬂzﬁw
9 |

9 forug vsst § ufgsihs a3|

(10) faguds I&3t 3 T3 & FE T ?
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(11) AIC '3 S99 3| H
(12) ufgswua=t § ufggiHs &J|
(13) OLS fedt &t Fhiret, A9 o€t I6 |
(14)STATAE‘T%‘&§*aa&H%—H§UmWEﬁFﬁHaEHMé’r
KEH | |
(15) t B & fimre S9 1 = 80 + 0.28AY, — 0.10r, &
[ = f525, Y = wBede w3 r = fourm =9 &9 Ad9
f52H @®s T wiaH warfenr wer 9 3t &St €
fenrfimr 91 10x2=20
— I glee T fEx yas 9|
gfee-1 | ,
S-2 25w faadns Hss &=t BLUE 3t § ©F »i3 A8 &9 |
3+12=15
nigaHFHt & FerysEr o fenrfinr 391 15
gfse-11
nre-Adg of ¥ ¢ ferer 89 @ 2R '3 TIET S
3+12=15
W”@WH@—W%%a@IWﬁ,%ﬁéﬁ
0 fx o= &5 faodt mifar <09 d@ste J1 15
| gfse-1I1
fogsg Idieas g Hu ™ I&3T w3 fere &3t <
fenrfimr 91 15
(a) I3 feegs e faAHT w3 I96" ¥d TITT I
(b) FY-JY H3H I HUEST T MBIGSHI HBEE a3 |
7.5%2=15
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gfee-1V
8. TMUCTT Ixalxt & TI3° &I JSIRSASIHAC T AT w3
fos9s T IEHt 3 AURT IS 15
9. TEX dAxIsT, YU S T wifttils J9¢ AR, MHeEs, FUst,
- HETHSIST ni3 ASET a8t °3 Jo e faadEs § fée gawr
T
C=85 +0.75income+0.15wealth—0.20inflation+025govt. policy
S.E.(2.2416) (.0465) (.2395) (.3733) (.2163)
n = 580, R* = 0.68 and Adjusted- R? = 0.55
(@) a3t < fenrfir &9
(b) t-test € TEHT T fenrfinT 91
~(©) dof nAT t-test A F-test € 93" &I B, = B,
¥ 7Y &9 Aae IF ? AHSS| 5x3=15

b IIOIJ
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