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Maulana Azad National Urdu University 
Department of Economics  

Postgraduate (PG) 
MA Economics, IV Semester Examination, April-May 2026 

Paper: Econometrics 
Paper Code: MAEC401DST 

Subject: Economics 
Total Marks: 70 Time: 3 Hours 

 �ا�ت: 

 ں � �اب د� �ز� �۔  � ��  �ا�ت � �ں � � �: � اول، � دوم، � �م۔ � �اب � � �ں � �اد ا�رۃً �۔  �م �ں � �ا�

 � � �۔  01�ا�ت � � � �و�  �اب وا� �ا�ت �۔ � �ال � �اب �ز� �۔ � �ال � �  10� اول �  .1
 (10 × 1 = 10 marks) 

� �ال � �  �ں � � �۔   (200)�ا�ت �۔ ان � � �� � � �� �� �ا�ں � �اب د� �۔ � �ال � �اب ��  08� دوم �  .2

5)  �ات � �۔  06 × 6 = 30 marks) 

 �   (500)�ا�ت �۔ ان � � �� � � �� � �ا�ں �  �اب د� �۔ � �ال � �اب ��    05� دوم �   .3 �ال �    �ں � � �۔ 

3) �ات � �۔  10�  × 10 = 30 marks) 
ىلكوو� � ا�ل � ا�زت �۔ .4  كت

 حصہ  اول 
  .1 �ال 

I.  ����ا(Econometrics)   :� � دى� � 

(A)  �� � �ڈ (B)  �� �� � ں�� 
(C)  �� � � ت� �� (D) ت � ر��� �ت�� 

II. Point Estimates  :� اد� � 

(A)  �روں � ر� � (B)  � �� � �ا� � وا� 
(C)  ز�ِ ا�ل� (D)  و� ا�ر� 

III.  �I  � �(Type I Error)��  :� � 

(A)  � �� � � و� �ل� � (B)  � �� �و� رد � د� � 
(C)  � �� �و� رد � د� � (D)  � �� � � و� �ل� � 
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IV.  ك�ى�ے  : �� �   � � ��، او ا� ا� � (Gauss Markov Theorem)�س �ر�ف 

(A) Biased and inconsistent 
(B) Best linear unbiased 
(C) Maximum likelihood estimators 
(D) Non-linear estimators 

V.  � � ى��(Central Limit Theorem)   :�� � 

(A)  �� �ڈ� � �ز� �ز� �م �ز 

(B)  � �� �� �� � � �� �� � �� � �او�  آ�دى او �� 

(C)  � ��� � وت� 
(D)  � �درج �� � در 

VI.  �� �� � ا� �م(Cost Function)  � �درج ذ : 

𝐶𝐶𝑖𝑖 = 𝛼𝛼 + 𝛽𝛽𝑄𝑄𝑖𝑖 + 𝑢𝑢𝑖𝑖 

  𝐶𝐶�ں    �� �(Total Cost)  اور  𝑄𝑄  � ات    500�۔    وارا�ار��(Observations)   اور �ار �� �� �

ا�� �ا  40 �م  �� �� �۔ 5� �ا� �� �� � ڈ�ن � �ر ان ��ات  �۔   50اور  100� او� �ر� ��� 

 ۔ � � �ہ � �� �� �م۔ �� �
(A) 50 (B) 60 
(C) 70 (D) 80 

VII.  ز�ں � �(Stationary Time Series)  :� 

(A)  �و� � �� او(Mean)  اور �وت(Variance)   � �� �� 

(B)  و� � �� او� اور �وت �ں ر� �۔ 

(C)  � �� �� وت � �ر� 
(D)  � �� ��وت � �ر � �� � اور او� � �ر � ا� 

VIII.  ا� آ�دى  � �ا� �� 𝑌𝑌𝑖𝑖 = 𝛼𝛼 + 𝛽𝛽𝑋𝑋𝑖𝑖 + 𝑢𝑢𝑖𝑖   �� ہ� � �𝑌𝑌𝑖̂𝑖 = 2 + 4𝑋𝑋𝑖𝑖  ا۔ ا� ��ے� ��

(Observation)   �𝑋𝑋  اور   4� �ر𝑌𝑌  ۔ اس ��ے � � �� ��ہ  20� �ر�(Residual)  :�� 

(A) 2 (B) -2 
(C) 0 (D) 4 

IX. CLRM  :� � �و�ں � � � درج ذ� � در� 
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(A) Var(𝑏̂𝑏1) = 𝜎𝜎2

∑(𝑋𝑋𝑖𝑖 − 𝑋𝑋����)2
 (B) 𝐸𝐸��𝑢̂𝑢𝑖𝑖

2� = 𝜎𝜎2 

(C) �𝑢̂𝑢𝑖𝑖 = 0 (D) Var(𝑏̂𝑏0) = 𝜎𝜎2 ∑𝑋𝑋𝑖𝑖
2

𝑛𝑛∑(𝑋𝑋𝑖𝑖 − 𝑋𝑋����)2
 

X. 100  ڈ�ن  ��� ا�   � �ر  (Slope)  ��ات  �وت  اور  4.5�   � �ر  (Variance)ڈ�ن  ��  �۔  4� 

:𝐻𝐻0�و�(  Slope =  � �ر ��: 𝑍𝑍� �رت �    )0
(A) 1.3 (B) 2.25 
(C) 0.75 (D)  درج �� � � �� �۔ 

 دوم   حصہ
 � �� �ن ��۔ �� �� ڈ� اور �اس � ڈ� � � �ق �؟  Econometrics .2 �ال 
  � �؟    II � � (Type II Error)اور � I  � �(Type I Error)�  .3 �ال 
 : � �� �  �ڈ  �درج ذ ،��ات � � 8 ��  (𝑆𝑆)  ر�اور  (𝑃𝑃) � .4 �ال 

∑𝑃𝑃𝑖𝑖 = 120  
∑𝑆𝑆𝑖𝑖 = 200 

 ∑𝑃𝑃𝑖𝑖
2 = 2200 

 ∑𝑆𝑆𝑖𝑖
2 = 600 

∑𝑃𝑃𝑖𝑖𝑆𝑆𝑖𝑖 = 3500 

𝑆𝑆𝑖𝑖 ا� ��ِ ر� � �وات  = 𝑎𝑎 + 𝑏𝑏𝑃𝑃𝑖𝑖 + 𝑢𝑢𝑖𝑖   ڈ�ن � � �ر ���𝑏̂𝑏�  ر ا� ��۔� � 

𝑌𝑌𝑖𝑖 .5 �ال  = 𝑏𝑏0 + 𝑏𝑏1𝑋𝑋𝑖𝑖 + 𝑢𝑢𝑖𝑖 � �� �� � � وات�: 
𝐸𝐸(𝑏̂𝑏1) = 𝑏𝑏1 

 � �؟  اس � �� � �� دو و��ت �� ��۔   (Heteroscedasticity)ا�فِ ��  .6 �ال 

   .7 �ال  �ڈل  و�  ڈ� �  � �؟(Distributed-Lag Model)� �ہ  و� ��    (Lags)و�    ��ت �  ا�   ��  ���

   ��۔ 
 �؟   �  (Identification Problem)  �� � � � (Simultaneous Equations)ں  �وا� �اد  .8 �ال 
𝑌𝑌)  �� آ�� .9 �ال     �� ��:� �ا� �� � درج ذ� ��  (𝐶𝐶)  �فاور(

Standard Error Coefficients  
50 120 Intercept 
0.3 0.8 Slope 

𝑌𝑌)  آ���� �و� � �� �� �  س�ا (Level of Significance)و� � �   5% � ا� ا�از � ��۔  (𝐶𝐶)  �ف (

 � �� ��۔  (Confidence Interval)� ا�د � �  (Confidence Level)ا�د � �   95%
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 �  �م 
�   .10 �ال   �(Point Estimation)    � و�  �    (Interval Estimation)اور   � ا�  ا�  ��۔  �ن   ��  �

(Estimator)  ت �� �� �؟�� � � 
د� �م � اور �    �    �، �� � �  (Linear and Unbiased)    ��ار� او ا� ا� � � � اور    �  �� ��    � .11 �ال 

 �� دار � �وں � اس � �وت � � � �� �۔ 
 ��ات � �� � درج ذ� �ا� �� � ا� � �:  60 .12 �ال 

𝑌𝑌𝑖̂𝑖 = 650 + 65𝑋𝑋𝑖𝑖 

𝑠𝑠𝑠𝑠 = (61)  (9) 

 ا�د � و� �� ��۔  95% .1

𝐻𝐻0: 𝑏𝑏1� و� � � � �� ��،  10 .2 = 𝐻𝐻1: 𝑏𝑏1 اور0 ≠ 0 

𝐻𝐻0: 𝑏𝑏1� و� � � � �� ��،  5 .3 ≤ 𝐻𝐻1: 𝑏𝑏1 اور50 > 50 

𝐻𝐻0: 𝑏𝑏1� و� � � � �� ��،  1 .4 ≥ 𝐻𝐻1: 𝑏𝑏1 اور150 < 150 

 �ا� �وات � � ��۔ � �وات � ڈ�ن �ر�� �ظ � ا� �؟ � ا�ل �� ��  (OLS)�� �،   �درج ذ .13 �ال 
X 1 3 4 5 6 10 11 14 15 18 23 
Y 30 29 28 28 27 25 22 24 20 19 18 

 � �� � �� �۔ (Stationarity)� �؟  و�� �� � � ا��   (Unit Root Problem)�� روٹ �  .14 �ال 


