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BECE—142 : APPLIED ECONOMETRICS  

Time : 3 Hours  Maximum Marks : 100 

Note : Answer questions from all the Sections as 

per instructions. 

Section—A 

Note : Answer any two questions from this 

Section. 2×20=40 

1. Distinguish between R2 and 2R . Discuss the 

‘model selection criteria’ of (a) AIC, (b) SIC, 
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and (c) HQIC commenting on their 

usefulness in forecasting the efficiency of a 

regression model. 

2. How does the Koyck’s approach to 

estimating the ‘distributed lag models’ help 

in overcoming an ‘infinite series situation’ ? 

Explain. 

3. Explain the interpretation of logistic 

parameters. 

4. Discuss the features of ‘fixed effect model’ 

and ‘random effect model’ in panel 

regressions. 

Section—B 

Note : Answer any four questions from this 

Section. 4×12=48 

5. Differentiate between ‘Research Design’ and 

‘Research Methods’. 
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6. Bring out the consequences of ‘errors in the 

measurement of dependent variables’. 

7. Highlight the features of the ‘Adaptive 

Expectations Model’. 

8. What is meant by ‘Identification Problem’ ? 

Explain. 

9. State the conditions to be satisfied by an 

Instrumental Variable. Also state the 

‘assumptions and properties’ of the 

Instrumental Variable (IV) method. 

10. Describe the Hausman’s ‘model selection 

procedure’. 

11. Illustrate the procedure for obtaining the 

results of one-way ANOVA in R. 
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Section—C 

12. Write short notes on any two of the  

following :  2×6=12 

 (a) Graphs and Scatter plots in e-Views 

 (b) Two-way ANOVA in STATA 

 (c) Almon’s approach 

 (d) Limitations of the LPM 
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 BECE–142 

ch- ,- (vkWulZ) vFkZ'kkL= 

(ch-,-bZ-lh-,p-)  

l=kar ijh{kk  

fnlEcj] 2025 

ch-bZ-lh-bZ-µ142 % O;kogkfjd vFkZfefr 

le; % 3 ?k.Vs   vf/kdre vad % 100  

uksV % lHkh Hkkxksa esa ls iz'uksa ds mÙkj funsZ'kkuqlkj nhft,A 

Hkkxµd 

uksV % bl Hkkx ls fdUgha nks iz'uksa ds mÙkj nhft,A 2×20=40 

1- R2 vkSj 
2R  ds chp vUrj Li"V dhft,A (v) AIC 

(,dSd lwpuk dlkSVh)] (c) SIC ('oktZ lwpuk 

dlkSVh)] vkSj (l) HQIC (gUuku&fDoUu lwpuk 
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dlkSVh) ds izfreku p;u dlkSfV;ksa ij izrhixeu izfreku 

ds iwokZdyu fu"iknu esa mudh mikns;rk ij fVIi.kh djrs 

gq, ppkZ dhft,A 

2- fdl izdkj dks;d fof/k ls forfjr foyacu izfreku ds 

izkDdyu esa vuarxkeh Üka`[kyk leL;k dks fuiVkus esa 

lgk;rk feyrh gS \ O;k[;k dhft,A 

3- rdkZ/kkfjr izkpyksa dh O;k[;k dks le>kb,A 

4- Qyd [kaM izrhixeu esa ^fLFkj izHkko izfreku* vkSj 

^;kn`fPNd izHkko izfreku* dh fo'ks"krkvksa dh ppkZ 

dhft,A 

Hkkxµ[k 

uksV % bl Hkkx ls fdUgha pkj iz'uksa ds mÙkj nhft,A 

4×12=48 

5- ^'kks/k vfHkdYiuk* vkSj ^'kks/k fof/k* ds chp vUrj Li"V 

dhft,A 
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6- vkfJr (fuHkZj) pjksa ds ekiu esa =qfV;ksa ds ifj.kke dks 

Li"V dhft,A 

7- ^mik;kstu'khy izR;k'kk,¡ izfreku* dh fo'ks"krkvksa dks 

izdkf'kr dhft,A 

8- ^vfHkKku (igpku) dh leL;k* dk D;k vFkZ gS \ 

O;k[;k dhft,A 

9- ,d vuq"kkafxd lgk;d (lk/ku Lo:i) (IV)  

pj }kjk larq"V gksus okyh 'krs± crkb,A vuq"kkafxd  

lgk;d (IV) pj fof/k dh ekU;rk,¡ vkSj fo'ks"krk,¡ Hkh 

crkb,A 

10- gkWteSu ds ^izfreku p;u izfØ;k* dk o.kZu dhft,A 

11- ‘R’ esa ,dfn'k ANOVA ds ifj.kke dks izkIr djus dh 

izfØ;k dks mnkgj.k nsdj Li"V dhft,A 
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Hkkxµx 

12- fuEufyf[kr esa ls fdUgha nks ij laf{kIr fVIif.k;k¡ fyf[k, %

      2×6=12 

(v) bZ&O;wt esa xzkQ ,oa izdh.kZ fp=.k 

(c) LVsVk esa f}fn'k ANOVA 

(l) ,yeu dk n`f"Vdks.k 

(n) LPM (jSf[kd laHkkO;rk izfreku) dh lhek,¡ 

× × × × × 

 

 

 

 

 

 

 

 

 

 

 

 


