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Note : Answer questions from all the Sections as

per instructions.

Section—A

Note : Answer any two questions from this

Section. 2%20=40
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1. Consider a multiple regression model :
Y; =By +BoXg; +P3Xg; +1y

Give the interpretation of the model.
Explain any one method of estimating the
parameters of the multiple regression

models.

2. Consider the following hypothesis :

H,:B,#0

Specify a multiple regression model to test
the above hypothesis using (1) Test of
significance approach, and (i1) Confidence

interval approach.
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3. What is the meaning of multicollinearity ?
What are its consequences ? Discuss the
ways of detecting multicollinearity in a

dataset.

4. What is meant by autocorrelation ? What
are 1ts consequences ? Explain Durbin-
Watson (D-W) test of detecting presence of

autocorrelation in a dataset.
Section—B
Note : Answer any four questions from this
Section. 4x12=48
5. Describe the properties of a good estimator.

6. What is meant by heteroscedasticity ?
Discuss the Goldfeld-Quandt test to detect

heteroscedasticity in a dataset.
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7. Discuss the procedure of carrying out the
Chow test to check for structural stability of

an econometric model.

8. [Explain the meaning of R? and Adjusted-R2.
Under what conditions Adjusted-R2 can be
negative ?

9. Consider the following non-linear model :
Y = leﬁ2

Transform the aboves model in a regression
model. Explain how its parameters can be
estimated. Also state the advantages of the

transformed model.

10. Explain the ANOVA model of introducing
dummy variable in a regression model.
What do you understand by ‘dummy

variable trap’ ?
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11. Explain briefly the methods of identifying

the most efficient regression model.

Section—C

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

2x6=12
(a) Gauss-Markov Theorem
(b) Population Regression Function
(¢) Type-I and Type-II errors
(d) White’s General Test of

Heteroscedasticity
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BECC-110
aft. T, (3ATH) srefomrest
(sft. €, 3. €. T=)
LEIGRE]
fegwR, 2025
.36 - 110 : URfisTeR steffafa

gug ;3 §U2 SIfeFaH 37F : 100

e : gt yri @ g & W [RTTAR {TT

TRT—h
e : FH YT H G (%51 G g% @ I QN9
2x20=40
1. Teh TgHHIEEY Hige W TR IS :
Y; =By +BaXy; +PX3; + 1
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Hied i ATl HifoC| IEAHISE0 Hea o

gTecl & e @& fau fhdt wen fafy &1 T

ShITSU |
2. T=fafed aiees W four SifsT :
H,:B,#0

(1) iR a1 adteror gfteentor, IR (ii) favarera

STAUA GIhIV T ITART Fleh ST TR T
% wew & fau uh TggmsEm Atea fAfis
it |

3. I R ALY T ? 3HH PN UROME S ? Th
sfehel & WiE H FgueEdl &1 Il & @ aRiehi

! ==l Hifeg |
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4. TOERHRRY § R dqd © ? 3Eeh o g ¥ ?

T Slihel & T H WEewrsry &l 9 o &

SfeF-aredT Tau 1 e SIS |

e 3G YT E G FE 9N I F W ST

5.

6.

4x12=48
Teh 3750 3Mhcleh i IRIoANd T hifaiy |

foomfaaTiar =1 % 31 ¥ ? T siiersi & W §

formfaaiid 1 @ R & TMeshee-dee

TLI&T0T <1 ==l hifST |

T AT Hiee St G-I feoral &t witd &

feu fru SH 916 91 90O i UihAT &I ==l

iU |
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Rz 3R gufsa-R2 & 31¢f =) "wemse | foa feafaat

& AT GHISIA-R2 FRUMcHS & Hohdl § 2

o o o

frfafed TR-1fEes Afed W fo=r wifsT

Y = leﬁZ

STEH Wed H TH GHHET Hsd # uRafdd

HIfTT | GHAET foF 39 Ul okl 3Tk &y

fohan ST Hehdl & | Uied Ated o oy off saEu|

T TESE0 Hed # oMY =R & uR=d &
ANOVA Hied &l SRel hife| | ‘Sl =R

(S =R) S’ § A9 1 9HHd § 2

Yol Ak & (FI) FHISAU Higd &l IgH

A &1 fafedl =1 989 8 Tose shifau |
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AR

12. fr=fafed # 9 vl & W dfera fewfort fafe
2X6=12
(%) TIG-HThia THA
(@) SHEEA GHISF0 el
(M) -1 &R 2re9-11 Ffeaft
(%) faomferafiar =1 arge o1 | e

X X X X X
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