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BECE-142 : APPLIED ECONOMETRICS 
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Note : Answer questions from all the Sections as 

per instructions. 

Section—A 

Note : Answer any two questions from this 

Section. 2×20=40 

1. Explain the advantages of logit model over 

linear probability model. How do you 

estimate the logit model ? 
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2. Specify the form of a panel data regression 

model. In this context, explain the 

assumptions and features of the fixed effect 

panel data model. 

3. What is meant by identification problem in a 

simultaneous equations model ? When do we 

say that an equation is identified ?  

4. Explain how the following regression model 

can be estimated : 

Yt = B0 + B1Xt + B2 Xt –1 + ut 

 (Here, Yt is the dependent variable, Xt is the  

independent variable, u is error term, and 

subscript ‘t’ indicates time period). 

 Section—B  

Note : Answer any four questions from this 

Section. 4×12=48 

5. While estimating a regression model, a 

research omitted a research omitted  

a relevant variable. What are its 

consequences  ? 
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6. Bring out the fundamental difference 

between the logit model and the probit 

model. 

7. Distinguish between structural form and 

reduced form of a simultaneous equations 

model. 

8. Consider an econometric software  

(R, Eviews or STATA). Explain how a simple 

regression model is estimated. 

9. Explain the important steps in an 

econometric study. 

10. Explain the impact of measurement error in 

explanatory variables. 

11. For what purpose is the Chow test  

used ? What does it basically seek to 

examine ? 
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Section–C 

12. Write short notes on any two of the  

following :  2×6=12 

 (a) Pooled cross-section data 

 (b) Partial adjustment model 

 (c) Significance of lags in ecometric models 

 (d) Akaike information criterion 
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 BECE–142 

ch- ,- (vkWulZ) vFkZ'kkL=  

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

l=kar ijh{kk  

twu] 2026 

ch-bZ-lh-bZ-&142 % O;kogkfjd vFkZfefr 

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

uksV % lHkh Hkkxksa ls funsZ'kkuqlkj iz'u gy dhft,A  

 Hkkxµd  

uksV % bl Hkkx ls dksbZ nks iz'u gy dhft,A 2×20=40 

1- jSf[kd laHkkO;rk izfreku ij ykWftV izfreku ds iz;ksx ds 

fo'ks"k ykHk crkb,A vki ykWftV izfreku dks vuqekuu 

fdl izdkj djsaxs \ 
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2- iSuy vk¡dM+k izrhixeu izfreku dh jpuk fofufnZ"V 

dhft,A bl lUnHkZ esa fLFkj izHkko iSuy vk¡dM+k izfreku 

dh ekU;rkvksa vkSj vfHky{k.kksa dh O;k[;k dhft,A 

3- ;qxir lehdj.k izfreku esa vfHkKku (igpku) dh 

leL;k dk D;k vFkZ gS \ ge ,slk dc dg ikrs gSa fd ,d 

lehdj.k dh igpku gks xbZ gS \ 

4- O;k[;k dhft, fd fuEufyf[kr izrhixeu izfreku dk 

vuqekuu fdl izdkj gks ldrk gS % 

             Yt = B0 + B1Xt + B2Xt – 1 + ut 

 ;gk¡ Yt fuHkZj pj gS rFkk Xt LorU= pj gSA ut =qfV in gS 

rFkk iknkad ‘t’  le; vof/k dks n'kkZrk gSA 

 Hkkxµ[k  

bl Hkkx ls dksbZ pkj iz'u gy dhft, % 4×12=48 

5- ,d izrhixeu izfreku dk vuqekuu djrs le; ,d 'kks/k 

esa ,d lkFkZd pj NwV x;k gSA blds D;k ifj.kke gksaxs \ 
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6- ,d ykWftV rFkk ,d izkWfcV izfreku esa ewyHkwr vUrj Li"V 

dhft,A 

7- ,d ;qxir lehdj.k izfreku ds lajpukRed Lo:i vkSj 

lekuhr Lo:i esa Hksn Li"V dhft,A 

8- ,d vFkZfefrd lkW¶Vos;j [R, bZ&O;wt ;k LVkVk]  

ij fopkj dhft,A O;k[;k dhft, fd ,d  

lk/kkj.k izrhixeu izfrHkkx dk vkadyu fdl izdkj 

djsaxsA 

9- ,d vFkZfefrd v/;;u esa egÙoiw.kZ lksikuksa dh O;k[;k 

dhft,A 

10- fdlh O;k[;k pj esa ekiu =qfV jgus ds izHkko dh O;k[;k 

dhft,A 

11- pkÅ dlkSVh fdlfy, iz;ksx dh tkrh gS \ ;g ewyr% D;k 

tkuus dk iz;kl djrh gS \ 
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Hkkxµx 

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

2×6=12 

 (d) leqPpf;r leLFkSfrd vk¡dM+s 

 ([k) vkaf'kd lek;kstu izfreku 

 (x) vFkZfefrd izfreku esa i'prk dk egRo 

 (?k) ,dSd lwpuk dlkSVh 

× × × × × 

 

 

 

 

 

 

 

 

 


