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Part A

Answer all questi,ons.
Each bunch of folur questinns carries a weightage of l.

A. Multiple Choice.

1 Order condition is based on :

(a) Determinant rule. (b) Counting rule.
(c) Polynomial rule. (d) None of the above.

2 A complete system of equations are known as :

(a) Reduced form model. (b) Structuralmodel.
(c) Structural equation. (d) None of the above.

3 Moving average model is :

(a) lt = F * 9o u, * Fr u,_t.

(b) (Yr - A) = 0, (.1r,-, - S) * r,.

(c) l, =0 * ar !,_t *Fo u, *Fru,_r.

(d) !t_r=o+90 x,_t t9oL*,_r.

4 ADF test is for :

(a) Unit root. (b) Co-integration.
(c) Error correction. (d) None of the above.

B. Multiple Choices.

tn (K - M) > (c - 1) ; M-denotes.

(a) Total number of equations.

(b) Total number of endogeneous variables.

(c) Total number of exogeneous variables.

(d) None of the above.
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6 TWo SLS is an appropriate technique for :

(a) Extently identified models (b) Under identified models.
(c) Over identified models. (d) None of the above.

7 Dummy variables are also known as :
(a) Quantitative variables (b) eualitative variables.
(c) Predeterminedvariables. (d) None of the above.

8 Box and Jenkins methodolory is associated with :

(b) MAprocess

(d) None of the above
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(a) ARprocess

(c) ARIMAprocess

C. Fitl in the blanks :

I parameters are used for forecasting.
10 Koyck transformation model assumes weightage
11 The extension of ILS and fV method is
L2 ILS is an important technique for models.

D. state whether the folowing statements are true or false :

13 Probit model is a quantitative response model.

L4 Almon's model uses endogenous lagged variables.
15 Rank condition for identification is based on zero determinant.
16 Method of [v is appropriate for under identified moders.

Part B

Answer any ten questions.
Each question carries a weightage of 2.

17 What is simultaneous equation system ?
18 Write the rules of identification.

19 What is FIML estimation ?

20 Explain the method of Instrument Variables.

21 Explain the recursive system.

22 Write short notes on Nerlov model.

23 What are the properties of binary variable ?

24 Explain probit model.

25 What is ARIMA model ?

26 Explain MA process of forecasting.
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27 Explain ACF test of stationarity.

28 What is co-integration ?

29 Explain the econometric applications in Indian industry studies.

30 Explain the econometric applications in international economic studies.

(10x2=20weightage)

Part C

Answer any three questians.
Each question carries a weightage of 4

31 Write the reduced form of the following structural equation.

C,=ao+arYt+14
r, =bo + 4Y, + brY,-, w,

Y, =C, +I, Gr.

Equations : (i) Consumption function, (ii) Investment function, (iii) Definitional equation.

32 Explairi Koyck's transformation model.

33 Explain forecasting with multivariate regression model.

34 Explain ADF test of unit root.

35 Explain the econometric application in Monetary Economics.

(3x4=12weightage)


