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Note : Answer the questions from both Sections as 

directed.  

Section—A 
Note : Answer any two questions from this Section. 

2×20=40 

1. What do you mean by regression analysis ? 
Describe the assumptions of classical linear 
regression model. 20 

2. (a) What is meant by heteroscedasticity ? 5 
(b) What are the major sources of 

heteroscedasticity ? 5 
(c) Explain the consequences of presence of 

heteroscedasticity. 5 
(d) Illustrate how heteroscedasticity can be 

detected and corrected. 5 
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3. (a) Given the two variable model : 10 

1 2Y Xi i iu= β + β +   

test the hypothesis that there is no 
relationship between the variables  
X and Y. 

(b) Describe the concept of confidence interval. 
10  

4. (a) What do you mean by Probit model ? In 
which conditions is probit model used ? 10 

(b) Describe hypothesis testing and also 
describe the interpretation of coefficient of 
Probit model with suitable examples. 10 

Section—B 

Note : Answer any five questions from this  
Section. 5×12=60  

5. What is meant by multicollinearity ? Explain 

how to detect and correct multicollinearity 
problem.   12 

6. What is R2 ? Explain the properties of R2. 12 

7. Explain the use of dummy variables in 

regression analysis. Use suitable example and 
diagram.   12 
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8. (a) What is meant by simultaneous equation 
model ? 6 

(b) Describe simultaneous equation bias. 6 

9. Define identification problem. Explain with an 
example.   12 

10. Describe the process of principal components 
analysis.   12 

11. Outline the following concepts : 3×4=12 
(a) Multiple factor analysis 
(b) Canonical correlation analysis 
(c) M-ANOVA 

12. Illustrate the estimation process of two-stage 
least squares method. 12 
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      MECE–001 

,e- ,- (vFkZ'kkÏ) (,e- bZ- lh-) 

l=kkar ijh{kk 

fnlEcj] 2024 
,e-bZ-lh-bZ--001 % vFkZferh; fof/;k¡ 

le; % 3 ?k.Vs     vf/dre vad % 100 

uk sV % nksuksa Hkkxksa esa ls funsZ'kkuqlkj iz'uksa ds mÙkj nhft,A  

Hkkxµd 

uk sV % bl Hkkx esa ls fdUgha n k s iz'uksa dks gy dhft,A  
2×20=40 

1- lekJ;.k (izfrxeu) fo'ys"k.k ls vki D;k le>rs  

gSa \ Dykfldh; jSf[kd izfrxeu ekWMy dh ekU;rkvksa 

dk o.kZu dhft,A 20 

2- (v) fo"kefolkfjrk dk D;k vFkZ gS \ 5 

(c) fo"kefolkfjrk ds eq[; lzksr D;k gSa \ 5 

(l) fo"kefolkfjrk dh mifLFkfr ds ifj.kkeksa dks 

Li"V dhft,A 5 

(n) le>kb, fd fo"kefolkfjrk dk dSls irk yxk;k 

tk, vkSj bls fdl izdkj Bhd fd;k tk,A 5 
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3- (v) ,d f}pj ekWMy bl izdkj gS % 10 

1 2Y Xi i iu= β + β +  

bl ifjdYiuk dk ijh{k.k dhft, ftldk fd 

pj X  vkSj Y  ds chp dksbZ laca/ ugha gSA 

(c) fo'oluh;rk varjky dh vo/kj.kk dk o.kZu 

dhft,A  10 

4- (v) izkWfcV ekWMy ls vkidk D;k vfHkizk; gS \  

fdu fLFkfr;ksa esa izkWfcV ekWMy dk iz;ksx fd;k 

tkrk gS \ 10 

(c) ifjdYiuk ijh{k.k dk o.kZu dhft, vkSj mi;qDr 

mnkgj.kksa dh lgk;rk ls izkWfcV ekWMy ds xq.kkad 

dh O;k[;k dk o.kZu Hkh dhft,A 10 

Hkkxµ[k 

uk sV % bl Hkkx esa ls fdUgha ik ¡p iz'uksa dks gy dhft,A 

5×12=60 

5- cgqlajs[krk ls D;k vfHkizk; gS \ cgqlajs[krk dh 

leL;k dks irk yxkus rFkk bls Bhd djus ds mik; 

Li"V dhft,A 12 

6- R2 D;k gS \ R2 dh fo'ks"krkvksa dh O;k[;k dhft,A  

12 
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7- izfrxeu fo'ys"k.k esa vkHkklh (Meh) pj ds mi;ksx 

dh O;k[;k mi;qDr mnkgj.kksa vkSj vkjs[kksa dh lgk;rk 

ls dhft,A  12 

8- (v) ;qxir lehdj.k ekWMy ls D;k vfHkizk; gS \ 6 

(c) ;qxir lehdj.k vfHkufr dk o.kZu dhft,A 6 

9- ^igpku dh leL;k* dks ifjHkkf"kr dhft,A mnkgj.k 

dh lgk;rk ls Li"V dhft,A 12 

10- iz/ku ?kVd fo'ys"k.k dh izfØ;k dk o.kZu dhft,A 12 

11- fuEufyf[kr vo/kj.kkvksa dh :ijs[kk nhft, %  

3×4=12 

(v) cgqdkjd (cgqmiknku) fo'ys"k.k 

(c) fofgr lglaca/ fo'ys"k.k 

(l) ,e&,uksok 

12- f}&lksikuh U;wure oxZ fof/ dh vkdyu izfØ;k dks 

mnkgj.k lfgr Li"V dhft,A 12 
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