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Before answering the questions, candidates should ensure that they
have been supplied the corvect and complete question paper. No
complaint in this regard, will be entertained aﬁer examination.
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Note : Attempt five questions in all, selecting one question

from each Unit. Question No. 1 is compulsory. All

questions carry equal marks.
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1. (a) ASfationary Time Series . 7Tx2=14
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(d /impulse Response Analysis
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(j“/ Panel Data

(g) Fixed effect model
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2, What are structural breaks in time serieg ? How are
they detected ? 14
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3,/ Discuss Unit Root Stochastic Processes. 14
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4. Explain causalily in time serics and discuss the
Granger Causality Test. 14
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5. Explain the following concepts : 7+7=14
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(@) Cointegration
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(b) Impulse response analysis
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6. /Explain the properties and estimation of ARIMA

models. 14
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7.
with their assumptions and applications. 14
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8. Differentiate between the Fixed Effects Model and the
Random Effects Model. 14
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Explain the concept of Panel Data models.
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