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Econometrics - 2(Elective-1)

Time: 2:30 Hours Marks: 70
Instructions:
1. All questions are compulsory.
2. Figures to the right indicate marks.
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Que-1 (A) Discuss methodology of econometrics. (07)
(B) Discuss sources of data for econometric analysis. (07)
Que-1 Discuss contribution of econometric methogsr\)to the development of Economics.
Que-2 Discuss the concept of ‘population regression function' and its stochastic specifications. (14)
Que-2  Explain properties of least-squares es.timate(.)R
Que-3  Discuss Autocorrelation. (14)
Que-3  Discuss heteroscedasticity o
Que-4  Discuss Multiple regression model. (14)
Que-4  Discuss consequences of multicollinearity. oK
Que-5  Write Short notes. (any two) (14)

1) limitations of econometric methods
2) OLS method

3) Dummy (binary) variables

4) lagged variables
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