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Note : Attempt any five questions. Each 

question carries 10 marks. 

1. Explain why standard regression analysis is 

not suitable for analyzing discrete 

dependent variable models. Specify the 

various forms it can take. 
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2. Consider the following regression model : 

            1Y Yt t t    

 where  is a constant term and t is a white 

noise or random shock. 

 Show that Yt can be expressed as a sum of 

white noise. What are its implications ?

3. Find reduced form for the following  

model : 

                
1 1 1 1

2 2 2 2

d

s

q a b p c y u

q a b p c r u

   

   
  

 where p and q are endogenous  

variables and y and r are exogeneous 

variables. 

4. Distinguish between trend-stationary and 

difference-stationary processes. 
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5. Explain the underlying ideas behind the 

ARCH model. What are its various 

extensions ? 

6. Specify a Vector Auto Regression (VAR) 

model. How do you select length in VAR 

models ? 

7. Give a brief account of Box-Jenkins 

methodology. What are its various  

stages ? 

8. Specify a panel data model. Explain how 

random effect model can be estimated in a 

panel data model.  

9. What are the advantages of dynamic  

panel data models ? Explain how a static 

panel can be transformed into a dynamic 

panel. 
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10. Write short notes on any two of the  

following : 

 (a) Augmented Dickey-Fuller (ADF) test 

 (b) Indirect Least Squares method 

 (c) Cointegration 
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,e- ,- (vFkZ'kkL=)  

(,e- ,- bZ- lh-) 

l=kar ijh{kk  

twu] 2025 

,e-bZ-lh-bZ-&102 % mPprj vFkZfefrd izfof/k;k¡ 

le; % 2 ?k.Vs   vf/kdre vad % 50  

uksV % fdUgha ik¡p iz'uksa ds mÙkj nhft,A izR;sd iz'u ds fy,  

10 vad fu;r gSaA 

1- O;k[;k dhft, fd fdl dkj.k ls vlrr~ fuHkZj pj okys 

izfreku ds fo'ys"k.k ds fy, lkekU; ekud izrhixeu 

mi;qDr ugha gksrkA os fofo/k Lo:i crkb, ftUgsa ,slk 

izfreku /kkj.k dj ldrk gSA 
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2- fuEufyf[kr izrhixeu izfreku ij fopkj dhft, % 

                   1Y Yt t t    

 tgk¡  ,d fLFkjkad gS vkSj t  ,d fo'kq¼ ;kn`fPNd 

foP;qfr pj gSA  

 n'kkZb, fd Yt  dks fo'kq¼ foP;qfr inksa ds ;ksx ds :i esa 

n'kkZ;k tk ldrk gSA blds fufgrkFkZ D;k gksaxs \ 

3- fuEufyf[kr izfreku dk lekuhr (y?kqÏr) Lo:i Kkr 

dhft, % 

               
1 1 1 1

2 2 2 2

d

s

q a b p c y u

q a b p c r u

   

   
 

 tgk¡ p vkSj q vUroZrhZ pj gSa rFkk y vkSj r cfgoZrhZ pj  

gSaA 

4- izo`fÙk&LFkS;Ziw.kZ ,oa vUrj&LFkS;Ziw.kZ izfØ;kvksa esa Hksn Li"V 

dhft,A 
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5- ARCH izfreku ds vk/kkjHkwr fopkjksa dh O;k[;k dhft,A 

blds fofHkUu foLrkj D;k gSa \ 

6- ,d lfn'k Loizrhixeu (VAR) izfreku dk fu:i.k 

dhft,A ,sls VAR izfreku dh yEckbZ dk p;u vki 

fdl izdkj djsaxs \ 

7- ckWDl&tsfUdUl dk;Zfof/k dk laf{kIr fooj.k nhft,A 

blds fofHkUu lksiku D;k gSa \ 

8- ,d isuy MsVk izfreku dk fofunsZ'k dhft,A  

O;k[;k dhft, fd ,sls isuy MsVk izfreku esa ge fdlh 

;kn`fPNd izHkko izfreku dk vkdyu fdl izdkj dj 

ldrs gSaA 

9- xR;kRed isuy MsVk izfrekuksa ds ykHk D;k gksrs gSa \ 

crkb, fd dSls ,d fLFkj iSuy dks Mk;usfed iSuy esa 

cnyk tk ldrk gS \ 
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10- fuEufyf[kr esa ls fdUgha nks ij laf{kIr fVIif.k;k¡  

fyf[k, % 

 (d) ifjof/kZr fMDdh&¶;wyj (ADF) dlkSVh 

 ([k) vizR;{k U;wure oxZ fof/k 

 (x) lg&lekdyu 

× × × × × 

 

 

 

 

 

 

 

 

 

 


