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1. Explain the underlying ideas behind the 

Tobit model. 

2. When do you use the Indirect  Least Squares 

(ILS) method of estimation ? Explain how 

the ILS method is applied. 

3. What is a unit root problem ? Explain how 

the presence of a unit root in a time series 

can be detected by the DF test. 

4. Specify a Vector Autoregression (VAR) 

model in structural form and in reduced 

form. How do you select the lag length of the 

VAR model ? 
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5. Specify the Vector Error Correction 

Mechanism (VECM) in a time series. What 

are the issues that one should look into 

while specifying a VECM ? 

6. What is meant by ARCH model ? What tests 

are available to check the presence of ARCH 

effects ? 

7. Explain the concept of Independence of 

Irrelevant Alternatives (IIA) assumption in 

a multinomial logit model. 

8. Define a distributed lag model. Specify the 

Koyck model. 
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9. Explain the two stages involved in the 

application of the 2SLS model. 

10. Write short notes on any two of the  

following : 

 (a) 3-Stage Least Squares (3SLS) method 

of estimation 

 (b) Rank and order conditions 

 (c) Truncated regression models 
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uksV % fdUgha ik¡p iz'uksa ds mÙkj nhft,A izR;sd iz'u ds fy,  
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1- VksfcV (Tobit) izfreku ds vk/kkjHkwr fopkjksa dh O;k[;k 

dhft,A 

2- vuqekuu dh vizR;{k U;wure oxZ (ILS) fof/k dk iz;ksx 

vki dc djrs gSa \ O;k[;k dhft, fd ;g ILS fof/k 

dSls iz;ksx djrs gSa \ 

3- bdkbZ ewy leL;k D;k gksrh gS \ le>kb, fd fdlh dky 

Js.kh esa bdkbZ ewy dh mifLFkfr dks DF dlkSVh }kjk dSls 

igpkuk tk ldrk gSA 

4- ,d lfn'k Loizrhixeu (VAR) izfreku dks mlds 

lajpukRed :i vkSj lekuhr (y?kqÏr) :i esa fu:fir 

dhft,A VAR izfreku dh yEckbZ dks vki dSls r;  

djsaxs \ 
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5- ,d dky Js.kh esa lfn'k =qfV lek/kku izfØ;k (VECM) 

ds fofufnZ"V dhft,A ,d VECM  ds fofunsZ'ku esa fdu 

ckrksa ij /;ku fn;k tkuk pkfg, \ 

6- ARCH izfreku dk D;k vFkZ gksrk gS \ ARCH izHkkoksa 

dh mifLFkfr dh tk¡p ds fy, D;k dlkSfV;k¡ miyC/k gS \ 

7- fdlh cgqin ykWftV izfreku esa vlac¼ fodYiksa dh 

Lora=rk (IIA) dh vo/kkj.kk dh O;k[;k dhft,A 

8- ,d forfjr vUrjky izfreku dh ifjHkk"kk dhft,A dks;sd 

izfreku dk fofunsZ'ku dhft,A 

9- ,d f}lksikuh U;wure oxZ izfreku ds vuqiz;ksx esa 'kkfey 

nks lksikuksa dh O;k[;k dhft,A 
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10- fuEufyf[kr esa ls fdUgha nks ij laf{kIr fVIif.k;k¡ fyf[k, % 

 (d) vuqekuu dh f=&lksikuh; U;wure oxZ fof/k 

 ([k) dksfV ,oa vuqØe dh 'krs± 

 (x) foÏrkax izrhixeu izfreku 

 

× × × × × 

 

 

 

 

 

 

 

 

 

 


