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Note : Attempt any five questions. Each 

question carries 10 marks. 

1. Distinguish between a trend-stationary and 

a difference-stationary stochastic process. 

What sort of problems are encountered in 

estimation of difference-stationary data 

generation processes ? 

2. What is an AR model ? What is the concept 

of stationarity in an AR model ? 



 [ 2 ] MECE–102 

D–4148/MECE–102 

3. Discuss the problem of simultaneity bias in 

a Simultaneous Equations Model (SEM) 

with the help of an example. 

4. Justify the need for dynamic panel data 

models. Give a brief account of the methods 

of estimation of dynamic panels. 

5. Discuss the underlying ideas behind the 

ARCH models. What are the advantages and 

disadvantages of the ARCH model ? 

6. Explain with examples the difference 

between Seemingly Unrelated Regression 

Equations (SURE) and Simultaneous 

Equations Models (SEM). 

7. Distinguish between structural form and 

reduced form of a regression model. 

8. Specify and MA model. Discuss the issue of 

invertibility of models. 
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9. Explain the concept of cointegration. Which 

test will you apply to check the presence of 

cointegration ? Explain the steps of carrying 

out the text. 

10. Write short notes on any two of the following : 

(a) Tobit model of regression 

(b) Application of AR models in finance 

(c) Three-stage least squares method 

(3SLS) 
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,e- ,- (vFkZ'kkL=) 

(,e- ,- bZ- lh-) 

l=kar ijh{kk  

twu] 2026 

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

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

uksV % fdUgha ik¡p iz'uksa dks gy dhft,A izR;sd iz'u ds fy,  

10 vad fu;r gSaA 

1- ,d izo`fÙk LFkS;Ziw.kZ vkSj vUrj LFkS;Ziw.kZ ;kn`fPNd izfØ;k 

esa Hksn Li"V dhft,A vUrj LFkS;Ziw.kZ MsVk l`tu izfØ;k ds 

vuqekuu esa fdl izdkj dh leL;k,¡ mBrh gSa \ 

2- ,d AR  izfreku D;k gksrk gS \ ,d AR izfreku esa 

LFkS;Zrk dh ladYiuk D;k gksrh gS \ 
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3- ,d ;qxin lehdj.k izfreku (SEM) esa ;qxinrk 

vfHkufr dh leL;k ij ppkZ dhft,A blesa vki ,d 

mnkgj.k dk iz;ksx dj ldrs gSaA 

4- xR;kRed isuy MsVk izfrekuksa dh vko';drk dk vkSfpR; 

fl¼ dhft,A xR;kRed isuy izfrekuksa dh vuqekuu fof/k 

dk laf{kIr fooj.k nhft,A 

5- ARCH izfrekuksa ds vk/kkjHkwr fopkjksa ij ppkZ dhft,A 

bu ARCH izfrekuksa ds ykHk vkSj gkfu;k¡ D;k gSa \ 

6- mnkgj.kksa dh lgk;rk ls izdVr% vlac¼ izrhixeu 

lehdj.kksa (SURE) vkSj ;qxin lehdj.k izfrekuksa esa 

vUrj le>kb,A 

7- ,d izrhxeu izfreku ds lajpukRed vkSj lekuhr Lo:iksa 

esa Hksn Li"V dhft,A 

8- ,d MA izfreku dk fofunsZ'ku dhft,A izfrekuksa dh 

foyksferk ds iz'u ij ppkZ dhft,A 
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9- lglekdyu dh ladYiuk le>kb,A vki lelekdyu 

dh mifLFkfr dh tk¡p ds fy, fdl dlkSVh dk iz;ksx 

djsaxs \ ml lR;kiu ds lksikuksa dh O;k[;k dhft,A 

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

(d) izrhixeu dk VksfcV izfreku 

([k) foÙk esa AR izfrekuksa dk vuqiz;ksx  

(x) f=&lksikuh; U;wure oxZ fof/k 

× × × × × 

 

 

 

 

 

 


