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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.

1

2 SLS 

Unit III (  III)

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

7. Discuss Koyck transformation model. 14

Unit IV (  IV)

8. Discuss ARIMA Model. 14

ARIMA 

9. What is meaning of time series ? Explain
difference between stationary and non-stationary
data. 14
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1. Short answer type questions : 7×2=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

ACOV AOV

3 SLS 

Unit I (  I)

2. What is Dummy Variable ? Explain its uses.
14

3. Write detail notes on the following :: 7+7=14

(a) Interaction effect using dummy variable.

(b) Piecewise Linear Regrenion Model.

Unit II (  II)

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

5. Write short notes on the following : 7+7=14

(a) Properties of 2 SLS

(b) Instrumental Variable


