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V.Sc. (Part-II) Semester-III (CBCS) Examinatiotr
E-Vll(4) I STATISTICS

(Eco lrometrics-l)
Paper-XII

'l'ime : Thee Hours] f\4avimum 1\4arks : 80

Not€ : Solvc cithcr (A) or (B) tiom cach qLlestion.

1. (A) (1) lJxplain indiffcrcncc curvc approach in dctail.

(ii) Describe various elasticities of demand and supply. Establish relationship betu'een

them. 8-8

oll
(B) Dcdve Slutsky cquatioll. 16

2. (A) (i) Explain the concept ofrnultlcollinearitv \\ith an example. State its consequences.

(ii) What is meant by heteroscedasticity ? Give one examplc. Explain Parkrlest of
detecting ir. I3+8

OR

(ts) (i) Discuss the problems of single equation regrcssion models in econometrics.

(ii) Explain the nature ofheteroscedasticitv r.r'ith an example. State the different tools for

hardling it. 8+E

3. (A) Describe dummy variablcs uith an example. How they are used in vsrious regression

models ? Explain its use in seasonaladjustment- 16

OR

(B) Explain the nature of autoc orrelation. ils consequences, detection and remedial measurcs.

16

4. ()(D Explain OLS method in detail.

(ii) Desc be thc conccpt ofinstrumental variable method 1lith an example. 8+8

OR

(ts) (i) Explain thc concepl ofautorcgressjvc and distrjbuted lag models u'ith a1,I exan]ple.

(ii) Discuss the concept ofCeneral Linear Model (GLM) rvith an examplc. 8r8

5. (A) WhaL is meant by rccu$ivc model'l Explain Indirect t,cast Squarc (lLS) method and T\o
Sta8e Leasl Squarc Mcthod (2SLS) with ar example. 16

OR

(B) Explain thc concept of simultancous linear equation models. What is meant b]' identification

problern ? Dcscribe rank and order conditiols of identification prob]em. 16

wl7. rt140 lli
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