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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

(¢) Truncated regression models
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. Afde (Tobit) ITHM & SMURYA fa=ari s e

ity |

STIHMA okl eTqe =IAaq o (ILS) fafy =1 g
3 Fd HW & 2 A Hifae fF 77 ILS fafy

% T § ?
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5. Wk idd it | @few Jfe wmrEe qfwa (VECM)
% faffds ifsit | w6 VECM & fafcem § fa
oAl W e fean S ey, ?

6. ARCH 9fqam =1 = 319 21a1 & 2 ARCH 9w

1 Sufeafd =i Sitg & foe = Sdifeal Suasa § 2

7. fodt ague «ife afaam # o1oeg fowedl =t
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8. U Taafkd ST=auel UfqHM st GRTST ShifSIT | ik

gfqa™ &1 fafey™ Sife |

9. T fg@mrl =Aaw =rf gfaa™ & 19T | wtha

21 Y9I hit ST Hhifey |
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