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ECONOMETRICS (ELECTIVE - 4 / INTER DES)
Time: 2:30 Hours Marks: 70
Instructions:
1. All questions are compulsory.
2. Figures to the right indicate marks.
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ENGLISH VERSION

Que-1  What is Econometrics? Discuss its scope. (14)
OR

Que-1  Discuss the benefits (contribution in economics) and limitations of econometric methods.

Que-2  What is the population regression function (PRF)? Discuss its features. (14)
OR

Que-2  Discuss the assumptions underlying classical linear regression model.

Que-3  What is auto correlation and heteroscedasticity? Discuss the method of identifying it. (14)
OR

Que-3  Explain nature of dummy variables and its uses in regression analysis.

Que-4  Explain remedial measures of multicollinearity. (14)
OR

Que-4  Explain specification bias in detail.

Que-5  Write short notes. (any two) (14)
(1) Nature of data for econometric analysis.
(2) Ordinary least-squares (OLS) method.
(3) Dummy variable trap.
(4) Distributed lag models.
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