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Master of Arts 3rd Semester Examination

1127

ECONOMICS
[Opt. (iii) Basic Econometrics]
(MAECO-303 and 304)
\ (In All Mediums)
Time : 3 Hours] [Max. Marks : 80

Note :— Atterhpt five questions in all, selecting one question
from each of the four Units. Q. No. 1 is compulsory.

(Compulsory Question)
1. Attempt any fen in 25-30 words :
(i) What are the divisions of Econometrics ?

(i) Differentiate between primary and secondary
data.

(iii) Give any rwo assumptions of Linear Regression
Model.

(iv) Is there any difference between the Ordinary
Least square estimates and Maximum Likelihood
estimates of a Simple Linear Regression Model ?
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(v) What is Heteroscedasticity ?

(vi) What do you mean by Orthogonality ?

(vii) State the reasons under which multicollinearity
may arise.

(viii) Distinguish between Autocorrelation and
correlation.

(ix) What is a distributed lag model ?

(x) Define Koyck mean lag.

(xi) Distinguish between partial adjustment and
adaptive expectation models.

(xii) Write any two Auto Regressive models used in
Economics.

(xiii) The regression model in Y = a + alnL + BInK
+ AT was estimated and the following results
were obtained :

Coefficients ) t-value Level of
significance

Log A = -16.033 —2.248 : 0.39

o = 0.983 2.676 .017

B = 1.206 2.802 .013

A = 0.0302 2.538 0.022

Comment on the significance of parameter
estimates.
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(xiv) Define hypothesis.

(xv) How do you interpret eigen value and Variance
Inflation factor obtained while estimating multiple

Regression models. 2x10=20

Unit-I

. Describe in detail the methodology followed in an
Econometric Research.

. Prove that OLS estimates are BLUE (Best Linear

Unbiased Estimators)

Unit-II
. Discuss the various tests and remedial measures for
the problem of heteroscedasticity.

. Explain Durbin Watson test to detect autocorrelation.
What are its limitations ?

Unit-III

. Is OLS satisfactory for estimating models using
Koyck lag system ? If not, discuss the appropriate
method.

. Explain Almon’s approach assuming that the number
of lags is 5 and degree of the polynomial is 3.

Unit-1V
. A consumption function was estimated using SPSS

software and the following results were obtained.
Interpret the results :
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Variables Entered/Removed?®

(b) Predictors : (Constant), Income

NA-145

(c4,)

Model | Variables Entered | Variables Removed | Method
1 Income® Enter
(@ Dependent Variable : Consumption
(b) All requested variables entered.
Maodel Summaryb
Model { R R Adjusted | Std. Error | Durbin-
Square R Square of the Watson
Estirnate
1 9812 962 957 6.49300 2.680
(a) Predictors : (Constant), Income
(b) Dependent Variable : Consumption
ANOVA?
Model Sum of | df Mean F Sig.
Squares Square
Regression | 8552.727 | 1 | 8552.727 |202.868 |.000°
1 Residual | 337.273 8 42.159
Total 8890.000 | 9
(a) Dependent Variable : Consumption




Coefficients?

Unstandardized Standardized Collinearity
Model Coefficients Coefficients t Sig. Statistics
B | Std. Error Beta Tolera- | VIF
nce
l‘(Constant) 24.455 6.414 3.813 | .005
Income .509 0.36 981 14.243 | .000 1.000 {1.000}
(@) Dependent Variable : Consumption
Collinearity Diagnostics®
Model Dimension | Eigenvalue { Condition Variance
Index Proportions
(Constant) | Income
i 1 1.947 1.000 .03 03
2 053 6.083 0.97 97
(a) Dependent Variable : Consumption

9. Write down the steps for testing and redressal of
heteroscedasticity and autocorrelation using computer

techniques.
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=t wremm
e - TS THE ¥ Th T¥9 g0 §C FA Ui T & IW
dfSw we7 gew 1 afEd ®)
Afard e
1. f6sl T v & sW difse (25-30 =i H) ¢
() odfafa & @0 faum ¥ 2
(i) wafaew T fgdras Sfwsi d 3R wifsu|
(i) s gdaomA Afsd &t ar wEad Sqise |
(iv) ¥ YRy ew ydemE wed & 9 =
Tl IR adl AfEan gevifad e H IS
MW T ?
(v) Toomfomfar w=n & 2
(vi) IFAfe § o9 w1 9Hd © 2 :
(vi) 3 HRT H TRy FoP STria ag-gEieswhd
3@A ® wHdl
(viii) @-Fe9=Y T G8-T-Y H =R SRl
(ix) foaf@ s wfew =& § 2
(x) HIEH HEE U H qRemn Sife g
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(xi) 3TfYTh TAREISE qa1 TRl S Hied # o=
HifsT |

(xii) sdTE H oWy wE @ ofe fafes wtew
fafeT

(xiii) Y = a + alnL + BInK + AT # Yo #ied
&1 ke fear T qan fafafea 9ftom g

‘U :

ToTIE A wrdhar &
R

Log A = -16.033 -2.248 0.39

a = 0983 2.676 .017

B = 1.206 2.802 .013

A = 0.0302 2.538 0.022

Ytex e & Hew @t wHiET i

(xiv) UHETTAT HI IRHTN ST |

(xv) TE3VAI FATHA TS H Ahed B G
A AF ag1 faww whifd wR& & e A"
3 ®a1 ? 2x10=20
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FaTe-1
2. wdfafq gEYA # STIH H Gl ISfaURA
famr @ 9uF s
3. fag =ifsg f& OLS sm&e@ BLUE (Best Linear
Unbiased Estimator) B %1
ECaEa |
4. fooafaafan «t woen & fag fafim wheol ao
UISTH ST HT S i
5. AREE-g=Y I W9 & fou st sewT e &t
el Hifo q91 39t ¥4 gmd ¥ ?
ECOES ||
6. HIFH JAUA UG F FAT HQ gL Fany fF @@

s fafedi & fag OLS w<ivem @ 2 afg 7@,

@ 3faa fafu sasw)

7. 9% WA gU fF W@ ea 5 ¥ a°1 Wgqd H wife
3 ¥, SAHA IURTH T JUA HIFTT |
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-1V
8. SPSS WRAW & TN TN THk IUHM Hed &l
awed fear mn qm Freafafea oRom g g

ol &t =re wifse 15
W e fRAged?

wfeeet = yfaw f&d W WA fafy

1 e wfre

(@ fft =) : 39em
(b) T A W W gfae fHA

ufeget wmiwr®
wfedt | R R e | sTEE @t fea-
i Rwi | =ww gfe | w@ewm
1 9812 962 957 6.49300 2.680

(a) wfawagas : (ferw), o™
() faft = : 39em
ANOVA?
it it w1 Am| df | weEE F Sig.
it
wfrmA 8552.727 | 1 | 8552.727 |202.868 | .000°
1 srafime 337.273 | 8 42.159
L 8890.000 | 9
(a) sl =) @ 3UHm
(b) wfosagas : (), o
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STHAHIFA HHIHA getfasa
et TN ToTE t | sig. | wifem
B |#F=& Ffe L wed- | VIF
witerar
1.“‘“‘*"') 24.455 6.414 3.813 | .005
g 509 0.36 14.153 | .000 | 1.000 |1.000)
@ FrRo= ;ST
watfaswar AqfE?
B IGEN| N AqEA AH feafa farerm
HHIH ST
(featiw) | sma
i 1 1.947 1.000 .03 .03
2 .053 6.083 097 97
(@ Fsl =X : 3o

9. HPIR THAIfh w1 FAM w g fommfamiar e
IS -y & T qen farw & 9 fafaw)
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dArst HrfamH
32 : 79 & fearst 3° f£'s Yy g2 98 I ® Ud yrs'
TAeE e | yAs & 1 1 T T |
BEHT YHAS
|. fa® eA yms' @ A< fef 25-30 meet ff9 a9 -
() niIg W3t e ot fegar g5 ?
() HES "3 gIS Miafanf T8 g9 &9 |
(i) It ufgeass HEE Tt € HE3= EF |
(iv) ot AO9E ftx ufgesss Hsw © f£a fag fars
e g9 T ?
() femuferfazrat 3 2
(vi) »IEdG%ST 3 3AT o AHST T ?
(vii) BT II&T & TH AR T W3IIS FU-AHIfHEST
83us J ATt T |
(viiii)y FfT-FET i3 AR-A8U ff9 9 ©F |
(x) I WBIS HBB at I ?
(x) FET HT 3T &t ufggmar fe§ |
(xi) WA ANTGHS M3 TBGI9 HEE K9 231
I
(xi)y MIERA3T &9 uudt a=t € wre foadfhe
HEs fou |
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iil) Y =a+alnL + BInK + AT ufg=ass €9 yStans
HS® T WigH's Ji3T famm w3 Jst fag =33

Y3 Je

G IFAC | LHS ATafgasT
3T®

Log A = -16.033 -2.248 0.39

o = 0983 2.676 017

B = 1.206 2.802 013

A = 0.0302 2.538 0.022

UIHEeT wigH™s € HT'3< o AHifim &9 |

(xiv) Bu g@uaT T ufgswr fe§ |
(xv) SUSTH YSaHe HS® T HETs S9e AR e
s Hs m3 fermag Todr A9t o
fenrfimr 3t o= a3ar ? 2x10=20
fearet-1
2. 3" W3 nighus &9 5a® J95 TS UTST ATAST
T fergg Afo3 T9s5 &9 | 15

3. fAg &3 fa OLS W&'as BLUE (Best Linear Unbiased
Estimator geT J Il 15
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4.

5.

feargt-Il
femifertasT &t mifar st fefds iz »3
AOI3H Suarfentt &7 2335 a9 |
ne¢ Afg-Ffu & A9 T 3996 T2As niftmis &
fenrfimr &9 miz for Thef & /et 95 7
fearet-III
FETT MBIH UTST T YT 59 98 T H o ot He'as
fetini® T OLS F3AFsA d ? Add &d1, 37 8fg3
CATH | '
&g foe 98 fa Aty ST 5 I w3 ggsH ©f det
33, nEHs GUTay T I988 9 |
fearet-1v

Spssméqﬁmm%%(@@mm?
HEES 13T famim wiz IsT &8 530 yus 9T | &3t
ot fenrfimr &9 :

g9 yfeme &3 /aeE?

yItedn | ©9 YA A3 gd e 2T

1 nirfg? yfere

(a) foas9 99 : Busar
(b) AT NI AT 99 Yfere 13
y3teem ASEd

15

I5

15

15

15

y3eda | R R |AHMIA3 | nigHs ©f | 3386
T99T | R 991 | H&X 3T 1| SHS

1 9812 962 957 6.49300 2.680
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(@ Sfermex : AfET , nHEs
) fs3I33 99 : Gugar

ANOVA?
yStean SOt TG | df | HOHS F Sig.
I
yfzams 8552.727 | 1 |8552.727 [202.868 |.000°

1 Sfde-yde | 337273 | 8 | 42.159

-

Trar 8890.000 | 9
(a) fogs9 99 : Gugar
(b) Bfeumex : Afgg, IHET

qEee
NNz : T3 AHIfHa3T
yStean it IET t sig. | mifirfect
B HEX dter Afas- | VIF
33 Hesr
L(Hﬁﬁ’) 24.455 6.414 3.813 | .005
MHES 509 0.36 981 | 14.153 | .000 | 1.000 [1.000

(@) fs3I39 99 : Busar
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AN fuasT %E"-ﬁma

ySteen | foum nifeds W | mfadt fegas
(AfEg) |aHret
I 1 1.947 1.000 .03 .03
2 053 6.083 097 | .97

(a) fogsg 99 : Qusdr

9. FfuBeT 3FBIF T Yudr a9 9T femHferfasT »i3
nﬂ?ﬁfﬁﬂ&ﬂ?lﬁ&&n@m%%uvﬁwl 15
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