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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. 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 :

Y:=Bo+ BiX: + Bo Xt -1 + ut

(Here, Y: is the dependent variable, X: is the
independent variable, u is error term, and
subscript ‘¢’ indicates time period).

Section—B

Note : Answer any four questions from this
Section. 4x12=48

5. While estimating a regression model, a
research omitted a research omitted
a relevant variable. What are its
consequences ?
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Bring out the fundamental difference
between the logit model and the probit
model.

Distinguish between structural form and
reduced form of a simultaneous equations
model.

Consider an econometric software
(R, Eviews or STATA). Explain how a simple
regression model is estimated.

Explain the important steps 1In an
econometric study.

Explain the impact of measurement error in
explanatory variables.

For what purpose 1is the Chow test
used ? What does it basically seek to

examine ?
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Section-C

12. Write short notes on any {wo of the

following : 2X6=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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o, T, (M) Srefvme
(3. © B, W, u=)
R EIGRCRIE |}
I, 2026
1.3, .- 142 : AraEen Aeffufa

A : 3 T 3AfRaH 3T @ 100

qie : Yl 9T G [AGYTIAR T99 86T 9T/

HAT—<h

qIg: 39 47T G FIE g1 J97 8T BT/ 2%20=40

1. Yfgw e gfaaq ) «ifse gfaqm & 939m &

TR @9 SAET | 39 |ffsie Iiame ol ST

ford TR hT ?
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T eAfhel Tdom yfqae st @ fafdfes

Hifve | 39 Ty 7 feer gume e offshet wfaaH

T AT SR 2AfeTeTol SR SATEA Shife |

Fqd FHR gfaaE H AfYEH (TgEH) o

TS 1 AG T 2 g9 U F9 8 UM & b Th

TR0 hi T Bl TS § 2

AT hits fop F=fafed gaam= 9fqw™

3T T TehR &1 Hehall © :

Y:=Bo+ BiX: + BoX:_1 + ut

T Y, AR R T aen X, WA ¥ w /T

qT UIETeh ¢ THY 3T hi <90idl ¢ |

T —9

TG 91 § g IR Y97 & hifST : 4x12=48

5.

Tk YT GfH <1 STIHAT hid T9F Teh MY

H T WIefw =R T T G| 6D R GO B 2
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Teh TITSIE a1 Teh Yifele Tfaa™ § Jayd <R 5
SHITSTT |

T U THIH0 JqHM & FE s @8 AR
O WEY § 9g T hifeT |
T ordfufde eI (R, oW W1 wE|

W foerR =Tl =ren i f& @

YR YA gfa9m &1 T fohd T&R
AT |

Tk Srdfhfass st § Hewequl WUl ki S
T |

gl = =) | "9 Ffe @A o YWE & AT
T |

S HYRT fHAfeTT JIRT 1 St § 2 8 goid:
ST ST AT it § 2
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WRT—T7

12. Trefafeq <l @ R dfara fewforat fafem .
2%x6=12

(%) Fg=ataa gaedfas siiews

(@) 23T guESH gfaqm
(1) Aeifufas wfaum | ov=dr &1 Hed
(F) Theh AT Hur

X XX XX
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