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M.A. (Semester-IV) Examination, 2015

ECONOMICS

Paper - V(d)

(Advance Econometric Methods)

Time Allowed : Three Hours ] [ Maximum Marks : 100

Note : Answer five questions in all. Question No.1

is compulsory. Attempt one question from

each unit. Marks are indicated against the

questions.

kegâue heeBÛe ØeMveeW kesâ Gòej oerefpeS~ ØeMve meb.1 DeefveJeeÙe& nw~

ØelÙeskeâ FkeâeF& mes Skeâ ØeMve keâerefpeS~ ØelÙeskeâ ØeMve kesâ Debkeâ

efveefo&° nQ~

1. Write short notes on the following: 4×10=40

efvecveefueefKele hej mebef#ehle efšhheCeer efueefKeÙes :

(i) Stationarity in time series

keâeue ßesCeer ceW efmLejlee

(ii) White noise

MJesle Meesj

(iii) Spurious regression

efceLÙee meceeßeÙeCe
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(4)

7. Describe Sims model of vector Auto-Regres-

sion (VAR). What are the problems in VAR

modelling? 15

efmecme kesâ meefoMe mJele: men-meceeßeÙeCe cee@[ue (VAR) keâe

JeCe&ve keâefpeS~ VAR cee@[efuebie keâer mecemÙeeSb keäÙee nQ?

Unit-IV / FkeâeF&-IV

8. Discuss 2 SLS method to estimate over iden-

tified simultaneous equation system. 15

DeefOe-DeefYe efveOee&efjle meceerkeâjCe mecetn keâes Deekeâefuele keâjves keâer

efÉ-mlejerÙe vÙetvelece Jeie& efJeefOe keâe JeCe&ve keâerefpeS~

9. Describe the dynamic properties of K-G model

and state its limitations. 15

K-G cee@[ue keâer ielÙeelcekeâ efJeMes<eleeDeeW keâe JeCe&ve keâerefpeS leLee

Fmekeâer meerceeSb yeleeFÙes~



(iv) Problem of omitted variables

lÙekeäle ÛejeW keâer mecemÙee
(v) Identification problem

DeefYeefveOee&jCe mecemÙee
(vi) GLS Estimator

meceevÙeerke=âle vÙetvelece Jeie& DeeieCekeâ
(vii) Weighted least squares method

Yeeefjle vÙetvelece Jeie& efJeefOe
(viii) Instrumental variable methods

Ùeeefv$ekeâ Ûej efJeefOe
(ix) Indirect Least squares method of Estima-

tion

DeeieCeve keâer DeØelÙe#e vÙetvelece Jeie& efJeefOe
(x) Integrated stochastic process

meceekeâefuele ÙeeÂefÛÚkeâ Øeef›eâÙee
(xi) Characteristics of a macro econometric

model

meceef° DeLe&efceleerÙe cee@[ue keâer efJeMes<eleeSb
Unit-I / FkeâeF&-I

2. Discuss Linear Probability model for qualitative

response variable. What are the problems in

applying OLS to this model? 15

iegCekeâ Øeefleef›eâÙee Ûej kesâ efueÙes jsefKekeâ mecYeeefJelee cee@[ue keâer

efJeJesÛevee keâerefpeS~ Fme cee@[ue kesâ efueS meeOeejCe vÙetvelece Jeie&

efJeefOe kesâ ØeÙeesie ceW efkeâve mecemÙeeDeeW keâe meecevee keâjvee heÌ[lee nw?

AS-2004 AS-2004 P.T.O.

3. Describe Logit model for dummy regress and

Estimate the model for

(i) individual

(ii) grouped data 15

[ceer meceeefßele Ûej kesâ efueÙes uee@efpeš cee@[ue keâe JeCe&ve keâerefpeS-

(i) JÙeefòeâiele

(ii) mecetn DeebkeâÌ[eW kesâ efueÙes cee@[ue keâe DeeieCeve keâerefpeS~

Unit-II / FkeâeF&-II

4. What are the consequences of measurement

errors in variables? Explain any one method

to get rid of the problem. 15

ÛejeW ceW ceeheve $egefšÙeeW kesâ keäÙee ØeYeeJe nQ? Fme mecemÙee kesâ

efvejekeâjCe kesâ efueÙes efkeâmeer Skeâ efJeefOe keâes mecePeeFÙes~

5. What is multicollinearity? How is it detected?

Explain some solution to the problem. 15

yeng mecejwefKekeâlee keäÙee nw? Fmekeâes efkeâme Øekeâej %eele efkeâÙee

peelee nw? Fme mecemÙee kesâ keâefleheÙe meceeOeeveeW keâes mecePeeFÙes~

Unit-III / FkeâeF&-III

6. What are the steps in forecasting stationary

time series? How would you estimate the

autoregressive (AR) part of the series? 15

efmLej keâeue-ßesCeer kesâ YeefJe<Ùe efveOee&jCe kesâ ÛejCe keäÙee nQ? Fme

keâeue ßesCeer kesâ mJele: meceeefßeÙele (AR) Yeeie keâes Deehe efkeâme

Øekeâej DeeieefCele keâjsWies?

(2) (3)


