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M.A. (Semester-II) Examination, 2015

ECONOMICS

Paper-III

Econometrics : Theory and Applications-II

Time Allowed : Three Hours ] [ Maximum Marks : 70

Note : Answer five questions in all. Question No.1

is compulsory. Attempt one question

from each unit. Marks are indicated against

each question.

kegâue heeBÛe ØeMveeW kesâ Gòej oerefpeS~ ØeMve meb.1 DeefveJeeÙe& nw~
ØelÙeskeâ FkeâeF& mes Skeâ ØeMve keâerefpeS~ øelÙeskeâ ØeMve kesâ Debkeâ
efveefo&° nQ~

1. Explain the following: 3×10=30

efvecveefueefKele keâer JÙeeKÙee keâerefpeS:
(i) Continuous random variable

meleled ÙeeÂefÛÚkeâ Ûej
(ii) Implication of non-stochasticity of X in

GLM Y= Xβ+U

meeceevÙe jsKeerÙe cee@[ue Y= Xβ+U ceW X efmLej nesves kesâ
efveefnleeLe&
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Unit-III / FkeâeF&-III

6. Define Multicollinearity. How is it delected?10

yengmecejsefKekeâlee keâes heefjYeeef<ele keâerefpeS~ Fmekeâer GheefmLeefle kewâmes

%eele keâjWies?

7. Write a note on specification error. 10

efJeefMe°-$egefš hej Skeâ efšhheCeer efueefKeS~

Unit-IV / FkeâeF&-IV

8. Discuss the process of measuring net present

value of life time resources and show that

short run consumption function is non-pro-

portional while long run consumption function

is proportional. 10

peerJeve keâeue mebmeeOeveeW kesâ Megæ Jele&ceeve cetuÙe kesâ ceeheve keâer
Øeef›eâÙee keâer efJeJesÛevee keâerefpeS leLee oMee&FS efkeâ Deuhekeâeueerve
GheYeesie heâueve iewj-Deevegheeeflekeâ nw leLee oerIe&keâeueerve GheYeesie
heâueve Deevegheeeflekeâ neslee nw~

9. What is Investment function? Out line main

determinants of investment function. 10

efveJesMe heâueve keäÙee nw? efveJesMe heâueve kesâ cegKÙe efveOee&jkeâ keâejkeâeW
keâe GuuesKe keâerefpeÙes~

(4)



(iii) Null hypothesis

MetvÙe heefjkeâuhevee

(iv) Level of Significance

meeLe&keâlee-mlej

(v) Partial Correlation Coefficient

heeefMe&Ùeue men-mecyevOe iegCeebkeâ
(vi) Transitary income in PIH

mLeeÙeer DeeÙe heefjkeâuhevee ceW DeefmLej-DeeÙe
(vii) Standard error of estimate

Deekeâueve keâer ceevekeâ-$egefš

(viii) Characteristics of normal distribution

ØemeeceevÙe yevšve keâer efJeMes<eleeSb

(ix) Problem of multicollinearity

yeng mecejwefKekeâlee keâer mecemÙee

(x) Write Poisson distribution and calculate its

standard deviation if mean is 3.

hJeeÙemeeb yevšve efueefKeS leLee Fmekeâe ceevekeâ efJeÛejCe %eele
keâerefpeS Ùeefo Deewmele 3 nw~

Unit-I / FkeâeF&-I

2. Test H
0 
: µ = 1600 10

hejer#eCe keâerefpeS:

against: H
1 

µ < 1600

kesâ efJe™æ
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given that :

efoÙee nw:

α =.05

x

=1570

s=120

n=100

P(z

≥

1.645)=0.05

3. out of 800 families with 5 children each, how

many would you expect to have : 10

(a) 3 boys

(b) atleast 1 girl

(c) either 2 or 3 boys, given that P(girl)=

P(boy)=½

5 yeÛÛeeW Jeeues 800 heefjJeejeW ceW efkeâleves heefjJeejeW ceW neWies :

(a) 3 ueÌ[kesâ

(b) keâce mes keâce Skeâ ueÌ[keâer

(c) oes Ùee leerve ueÌ[kesâ~ efoÙee nw efkeâ P(ueÌ[keâer)=P (ueÌ[keâe)=½

Unit-II / FkeâeF&-II

4. For General Linear Model Y=xβ+U show that

estimates of β are BLUE 10

meeceevÙe jsKeerÙe cee@[ue Y=xβ+U kesâ efueS oMee&FS efkeâ β kesâ
DeeieCekeâ BLUE neWies~

5. For 3 variable regression model

Y=β
1
+β

2
X

2
+β

3
X

3
+U show that : 10

(2) (3)


