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Question Paper Code : 7488
M.A. (Semester-IV) Examination, 2018

ECONOMICS
[ Fifth(D) Paper ]

(Advance Econometric Methods)
Time : Three Hours] [Maximum Marks : 70/100 (as per

eligibility)
Note : Answer five questions in all. Question no. 1 is

compulsory. Besides this, attempt one question from
each Unit. Marks are indicated against each question.

uksV % dqy ik¡p iz'uksa ds mŸkj nhft,A iz'u la- 1 vfuok;Z gSA blds

vykok] izR;sd bdkbZ ls ,d iz'u dhft,A izR;sd iz'u ds lkeus

vad fufnZ"V gSaA

1. Write short notes on the following : [3x10=30]
fuEufyf[kr ij laf{kIr fVIIk.kh fyf[k,%

(a) Bayesian information criterion
cst+ dh lwpuk dlkSVh

(b) Lag operator and its invertibility
i'prk izpkyd vkSj bldh foykserk

[P.T.O.]
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(c) Mann-Wald conditions for stationarity of a time
series.
,d dky Js.kh dh fLFkjrk gsrq eku&okWYM n'kk;saA

(d) Estimation of roots of a moving average series.
,d py ek/; Js.kh ds ewyksa dk vkx.ku

(e) Full information method of estimation of a
simultaneous equation model.
,d ;qxirh; lehdj.k ekWMy ds vkx.ku gsrq iw.kZ

lwpuk fof/kA

(f) An over-Identified equation.
,d vfr vfHkfu/kkZfjr lehdj.k

(g) GLS estimator
lkekU;hd`r U;wure oxZ vkx.kd

(h) Perfect multicollinearity
iw.kZ cgq le&jSf[kdrk

(i) Difference between auto regressive and a moving
average series.
Lor% lekJ;.kh vkSj py ek/; Js.kh esa Hksn dhft,A
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(j) Difference between ARMA and ARIMA models.
,jek ,oa ,fjek ekWMyksa esa vUrj crkb;sA

UNIT-I / bdkbZ-I
2. Explain the meaning and consequences of errors in

variables. How can this problem be solved for estimating
the parameters in a regression ? [10]
pjksa esa =qfV dk vFkZ vkSj muds izHkkoksa dks LIk"V dhft,A ,d

lekJ;.k ds izkpyksa dk vkx.ku pjksa esa =qfV leL;k dk funku

djrs gq;s fdl izdkj fd;k tk ldrk gS \

3. What is meant by constrained estimator ? Describe
estimation method when constraints are linear. [10]
ckf/kr vkx.kd dk vFkZ le>kb;sA vkx.ku dh fof/k le>kb;s

tcfd ck/;rk,a jSf[kd gSaA

UNIT-II / bdkbZ-II
4. Explain the meaning and consequences of

multicollinearity. Discuss estimation in the presence of
multicollinearity. [10]
cgqlejSf[kdrk dk vFkZ vkSj izHkkoksa dks Li"V dhft,A cgq

lejSf[kdrk dh mifLFkfr esa vkx.ku dh O;k[;k dhft;sA

[P.T.O.]

http://www.lucknowstudy.com

http://www.lucknowstudy.com


7488/300 (  4  )

5. Discuss the estimation method with instrumental
variables. In this context also explain the Sargan test for
the validity of instruments. [10]
;kfU=d pjksa ds lkFk vkx.ku fof/k dh O;k[;k dhft,A bl

lUnHkZ esa ;U=ksa dh oS/krk gsrq fd;s tkus okys lkjxu ijh{k.k dks

Hkh le>kb;sA

UNIT-III / bdkbZ-III
6. Discuss the unit root test under alternative specifications

of regression for which different Mackinnon critical values
exists. Also mention these values for each specification
at 5% probability level.  [10]
oSdfYid fof'k"V lekJ;.k Lo:iksa] ftuds fy;s fHkUUk eSdhukWu

ØkfUrd eku miyC/k gS ds lUnHkZ esa bdkbZ ewy ijh{k.k dh

O;k[;k dhft;sA 5% izkf;drk Lrj ij fof'k"V lekJ;.k

Lo:iksa gsrq bu ØkfUrd ekuksa dks crkb;sA

7. Show that in AR(2) process the coefficient associated
with the second lag represents the partial autocorrelation
coefficient between the dependent variable Yt and the
independent variable Yt-2. [10]
iznf'kZr dhft, fd Lor% lekJ;.kh f}rh; izfØ;k esa f}rh;

i'p~rk ds lkFk layXu xq.kkad vkfJr pj Yt rFkk LorU= pj
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Yt-2 ds e/; vkaf'kd Lor% lglEcU/k xq.kkad dks fu:fir djrk

gSA

UNIT-IV / bdkbZ-IV
8. With the help of a macro economic model, explain the

steps involved in the 2SLS method of estimation. [10]
,d lef"V vkfFkZd ekWMy dh lgk;rk ls] vkx.ku dh f}&Lrjh;

U;wure oxZ fof/k ls lEcfU/kr fofHkUUk pj.kksa dh O;k[;k dhft;sA

9. Explain an appropriate method of estimation in case of a
just identified equation. What are the properties of
estimates obtained through this method. [10]
,d mfpr vfHkfu/kkZfjr lehdj.k ds vkx.ku gsrq ,d mi;qDr

fof/k dks le>kb;sA bl fof/k ls izkIr vkx.kdksa dh D;k

fo'ks"krk,a gksrh gSa \
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