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Note : Answer questions from each Section as per

instructions.

Section—A

Note : Answer any two questions from this Section.

2x20=40

1. (a) Explain the assumptions of Classical
Regression Model. Use appropriate

diagrams.
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(b) How do we estimate the parameters as per

the ordinary least squares method ?

2. What are the consequences of
multicollinearity ? How can we detect

multicollinearity ?

3. What do you understand by the term
‘autocorrelation’ ? Explain the reasons for the
presence of autocorrelation. What are the

remedial measures for autocorrelation ?
4. Explain ‘model specification’. What are the
consequences of specification errors ?
Section—B

Note : Answer any four questions from this Section.

4x12=48

5. Explain the process of hypothesis testing. What

are the various estimation methods ?
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11.
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What do you understand by the term ‘Sample

Regression Function’ ? Explain.

What is the relationship between coefficient of

determination and F-statistic of goodness of

fit ?

Explain the regression model with intercept
and regression model without intercept. Bring
out the difference between these two variations

of a regression model.

What do you understand by adjusted-R? ? How

is the adjusted-R? different from R2 ?

When do we wuse Analysis of Covariance
(ANCOVA) ? How 1s ANCOVA different from

ANOVA?

Distinguish between homoscedasticity and

heteroscedasticity. Use appropriate diagrams.
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Section—C
12. Write short notes on any fwo of the following :
2x6=12
(a) Normal distribution
(b) Interactive dummy variable
(¢) Imperfect multicollinearity

(d) Interval estimation
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