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The candidates shall limit their answers precisely within the 
answer-book (40 pages) issued to them and no supplementary/ 
continuation sheet will be issued.
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Note : Attempt six questions in all. Question No. 1 is compulsory. 
For the remaining five questions, select one question from 

each unit.
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Compulsory Question

1. Answer all the parts in about five lines (fifty words):

(i) What are the main assumptions of the error term?

(ii) What do you mean by dominant variables?

(iii) Define specification bias.

(iv) What do you mean by non-linear relationships?

(v) Define multicollinearity.

(vi) When do die problem of error in variable arise?

(vii) What is a distributed lag model?

(viii) Define Logit model.

(ix) What do you mean by simultaneous equation bias?

(x) When is a model said to be identified? (2x10=20) 
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(ii) VVpft 3 3TTW W 3Tfw?T t?

(iii) W? I

(iv) srefasr 3 snw W SjfajRI t?
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(v) I

(vi) WH ^<FT ftft t?

(vii) 4fal ^5RH Ttef W t?

(viii) ^ffaz -qTs^r qfanftid <tffan i

(ix) *jw «*41ch<ui arfWH 3 snw w t?

(x) Ptitfl hT-scm «nrar i??

UNIT-I 
(wi-D

2. State and prove Gauss-Markov theorem.

’far-wfa IM^rcr sfk fas ^tfaR i

3. Write notes on the following :

(i) Test of goodness of fit.

(ii) Test of significance of the parameter estimates.

PiHfahsd -qr WntfafafR :
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(ii) TIW SWfl’iT wfw -qfaFl I

12(16)
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UNIT-II
(W^-n)

4. Explain applications of analysis of variance approach in regression 

analysis. 12(16)

-^rcr ।

5. Discuss types of specification error. 12(16)

UNIT-III
(wf-m)

6. What are the source and consequences of heteroscedasticity?

Also suggest remedial methods. 12(16)

fwrfarenfcn w mRuiih $ t? ^r«r ?t 

dMMKIcHch fafW Mt I

7. What are the consequences of auto-correlation? Give one method 

to solve the problem of auto-correlation. 12(16)

mRuIH t? ^t

'HHWI ^t «Rn^ I
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UNIT-IV 
(wi-iv)

8. How dummy variables can be used for measuring the change in 
parameters over time? 12(16)

MHdl 3 W STPTRft °FT <JM4bl 

f^RT M'bli f^IT <>fT <i«hdl t?

9. Explain adaptive expectation model and partial adjustment model.
12(16)

I

UNIT-V 
(wf-v)

10. Explain the rank and order condition of identifiability How does 
identification help in the choice of method of estimation?12(16) 

3?fWwi ■srfw’i ^51 i snw

eft fafa A* srfMFrafow 1w tor who WR?ft t?

11. Prove that for an exactly identified equation Indirect Least Square 

(ILS) and Two Stage Least Squares (2SLS) give identical results.

12(16)
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