frfafea w1 d9gq o fafau
(31) 2 SLS &t fagremmn
(9) 3YhWT N

Unit I1I (3&RT2 IID)

6. What do you mean by Distributed Lag Model.
Distinguish  b/w  distributed lag and
autoregressive model. 14

fedioes o died 9 o9 F G € 2
fediopes o o effd-fafes disa & =
AW FaET |

7. Discuss Koyck transformation model. 14
ik TEHHIE HisAd W o=l HioC |
Unit IV (&8 1IV)

8. Discuss ARIMA Model. 14

ARIMA #fesd &1 HGf9@r == hifsg |

9. What is meaning of time series ? Explain
difference between stationary and non-stationary
data. 14

O SJEe W ™ N wWed € 2 feR eiR
afeer B & 9 @ TART |
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Before answering the question-paper, candidates must
ensure that they have been supplied with correct and
complete question-paper. No complaint, in this regard

will be entertained after the examination.

Note : Attempt Five questions in all, selecting one
question from each Unit. Q. No. 1 is

compulsory. All questions carry equal marks.
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1. Short answer type questions : 7%x2=14

(a) What is dummy variable trap ?

(b) Give any two difference b/w ACOV and
AOV.

(c) What is a Simultaneous equation model ?

(d) Give any two assumptions of 3 SLS.

(e) Give any two limitations of Granger
Causality Test.

(f) Dickey Fuller Test.

(g) VAR

oY WA U

(31) Tt aftwsa 3w @ ® 2

(@) ACOV 3R AOV & = &E T w
ERIFL

(9) gTaq Hefieeor wied o © 2

(%) 3 SLS &I %E T H=@N wasy |

(3) SR HROM TGO P HE 2 HET FqE |

() Teshl-HerR gl

() ELEIR
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Unit I (3&TE D)

What is Dummy Variable ? Explain its uses.
14

sl afigael @ ® ? TEHRI WA I oAl
T |

Write detail notes on the following :: 7+7=14
(a) Interaction effect using dummy variable.
(b) Piecewise Linear Regrenion Model.
fefafea =1 dgw o fafew .
(31) =l aRuad & wWeEd 9 SR 99
() Gey: W gfwmE Awed

Unit II (3TE 1)

Explain the Indirect Least Squares (ILS) Method
in details. 14

SyAd aEad o fafy ® fowR § =men
HIST |

Write short notes on the following : 7+7=14
(a) Properties of 2 SLS

(b) Instrumental Variable
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