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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 : 

1 2 2 3 3Y X Xi i i iu      

Give the interpretation of the model. 

Explain any one method of estimating the 

parameters of the multiple regression 

models. 

2. Consider the following hypothesis : 

 0 2H : 0
  

 1 2H : 0
 

Specify a multiple regression model to test 

the above hypothesis using (i) Test of 

significance approach, and (ii) 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 its 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. 4×12=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 2R  and Adjusted-R2. 

Under what conditions Adjusted-R2 can be 

negative ? 

9. Consider the following non-linear model : 

2
1Y X


    

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 : 

2×6=12 

(a) Gauss-Markov Theorem 

(b) Population Regression Function 

(c) Type-I and Type-II errors 

(d) White’s General Test of 

Heteroscedasticity 
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BECC–110 

ch- ,- (vkWulZ) vFkZ'kkL=  

(ch- ,- bZ- lh- ,p-)  

l=kar ijh{kk  

fnlEcj] 2025 

ch-bZ-lh-lh-&110 % izkjfEHkd vFkZfefr 

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

uksV % lHkh Hkkxksa ls iz'uksa ds mÙkj funsZ'kkuqlkj nhft,A 

 Hkkx&d  

uksV % bl Hkkx esa ls fdUgha nks iz'uksa ds mÙkj nhft,A 

 2×20=40 

1- ,d cgqlekJ;.k ekWMy ij fopkj dhft, % 

1 2 2 3 3Y X Xi i i iu    
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ekWMy dh O;k[;k dhft,A cgqlkekJ;.k ekWMyksa ds 

izkpyksa ds vkdyu ds fy, fdlh ,d fof/k dks Li"V 

dhft,A 

2- fuEufyf[kr ifjdYiuk ij fopkj dhft, % 

 0 2H : 0
  

 1 2H : 0
 

(i) lkFkZdrk dk ijh{k.k n`f"Vdks.k] vkSj (ii) fo'okL;rk 

varjky n`f"Vdks.k dk mi;ksx djds mi;qZDr ifjdYiuk  

ds ijh{k.k ds fy, ,d cgqlekJ;.k ekWMy fu£n"V 

dhft,A 

3- cgqlajs[krk dk D;k vFkZ gS \ blds D;k ifj.kke gSa \ ,d 

vk¡dM+ksa ds lewg esa cgqlajs[krk dk irk yxkus ds rjhdksa 

dh ppkZ dhft,A 
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4- LolglEcU/k ls D;k rkRi;Z gS \ blds D;k ifj.kke gSa \ 

,d vk¡dM+ksa ds lewg esa LolglEcU/k dk irk yxkus ds 

M£cu&okVlu ijh{k.k dh O;k[;k dhft,A 

Hkkx&[k 

uksV % bl Hkkx esa ls fdUgha pkj iz'uksa ds mÙkj nhft,A 

 4×12=48 

5- ,d vPNs vkdyd dh fo'ks"krk,¡ Li"V dhft,A 

6- fo"kefolkfjrk dk D;k vFkZ gS \ ,d vk¡dM+ksa ds lewg esa 

fo"kefolkfjrk dk irk yxkus ds xksYMQsYM&DokaV~M 

ijh{k.k dh ppkZ dhft,A 

7- ,d vFkZferh; ekWMy dh lajpukRed fLFkjrk dh tk¡p ds 

fy, fd, tkus okys pkm ijh{k.k dh izfØ;k dh ppkZ 

dhft,A 
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8- R2 vkSj leaftr&R2 ds vFkZ dks le>kb,A fdu fLFkfr;ksa 

ds varxZr leaftr&R2 ½.kkRed gks ldrk gS \ 

9- fuEufyf[kr xSj&jSf[kd ekWMy ij fopkj dhft, % 

2
1Y X


 

 

mi;qZDr ekWMy dks ,d lekJ;.k ekWMy esa ifjo£rr 

dhft,A le>kb, fd blds izkpyksa dk vkdyu dSls 

fd;k tk ldrk gSA ifjo£rr ekWMy ds ykHk Hkh crkb,A 

10- ,d lekJ;.k ekWMy esa vkHkklh pj ds ifjp; ds 

ANOVA ekWMy dh O;k[;k dhft,A ^vkHkklh pj 

(Meh pj) tky* ls vki D;k le>rs gSa \ 

11- lcls vf/kd n{k (dq'ky) lekJ;.k ekWMy dh igpku 

djus dh fof/k;ksa dks la{ksi esa Li"V dhft,A 
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Hkkx&x 

12- fuEufyf[kr esa ls fdUgha nks ij laf{kIr fVIif.k;k¡ fyf[k, %

      2×6=12 

xkWl&ekdksZo izes; 

([k) tula[;k lekJ;.k Qyu 

(x) Vkbi&I vkSj Vkbi&II =qfV;k¡ 

(?k) fo"kefolkfjrk dk okbV dk lkekU; ijh{k.k 

× × × × × 

 

 

 

 

 

 

 

 

 

 

 

 


