M.A. (Applied Economics) (NEP Pattern) Semester-11I
MANEPApp3 - Econometrics-1

P Pages: 2 ] CUBIIBATIO0
Time : Three Hours * 7 352 % Max. Marks : 80
Notes: 1.  All questions are compulsory.
2. All questions carry equal marks.
1. Explain the structure of economic data. 16
OR
Explain the assumption of Ordinary Least Square (OLS) model.
2. Explain the cause and remedial measures of autocorrelation. 16
OR
Comment on model specification error.
3. Answer any two questions. 16

a) Explain the concept and limitation of dummy variable.
b) Explain piecewise linear regression model.

c) Explain Tobit model.

d) Discuss uses of dummy variable technique in two or more than two categories.

4, Answer any two questions.
a) Discuss Kayck distributed lag model.
b) Explain causality in economics.
c) Explain method of instrumental variable.

d) Comment on Almon approach to distributed lag model.

5. Write short answers all questions are compulsory.
a) Explain Gauss-Markov theorem.
b) Discuss tests to detect heteroscedasticity.
c) Write the note on LPM.

d) State co-variance of autoregressive process.
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