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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 autocorrelation ? 

Explain how to detect autocorrelation in a 

regression model. What are the remedial 

measures for autocorrelation ? 20 

2. What do you mean by instrumental 

variables ? Describe instrumental variable 

method and state why OLS estimation 

technique is a special case of it. 20 
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3. Define regression model with lags. Discuss 

the following models : 20 

(a) The Koyck model 

(b) Autoregressive models 

4. Describe the following terms : 20 

(a) Structural equations 

(b) Reduced-form equations 

(c) Simultaneity bias 

Section—A 

Note : Answer any five questions from this 

Section. 12×5=60  

5. Explain with example the use of dummy 

variables in seasonal analysis. 12 

6. Discuss the least-squares method of 

estimation.  12 

7. Test the hypothesis that there is no 

relationship between the variables X and Y 

in a two-variable regression model. 12 

8. What is generalised least squares method ? 

Describe estimation procedure of GLS. 12 

9. Discuss two-stage least squares method and 

provide detailed explanation for stage-1 and 

stage-2.   12  
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10. Explain the following concepts : 12 

(a) Ridge Regression 

(b) Multiple Factor Analysis 

(c) MANOVA 

(d) Canonical Correlation Analysis 

11. What is meant by a factor in the context of 

factor analysis ? Sketch the following three 

basic matrices involved in factor analysis : 12 

(i) Input data matrix 

(ii) Correlation matrix 

(iii) Factor matrix 
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,e- ,- (vFkZ'kkL=) (,e- bZ- lh-) 

l=kar ijh{kk 

fnlEcj] 2025 

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

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

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

Hkkxµd 

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

2×20=40 

1- Lo&lglEc/k ls vkidk D;k vk'k; gS \ le>kb, fd 

,d izrhixeu izfreku esa Lo&lglEcU/k dh tk¡p vki 

dSls djsaxs \ bl Lo&lglEcU/k dh leL;k dk lek/kku 

djus ds mik; crkb,A 
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2- rnFkZ pjksa dk D;k vFkZ gS \ rnFkZ pj fof/k dk o.kZu 

dhft, vkSj crkb, fd fdl izdkj OLS vuqekuu 

rduhd bl fof/k dk gh ,d fo'ks"k :i gSA 

3- foyacu okys izrhixeu izfrekuksa dh ifjHkk"kk dhft,A 

fuEufyf[kr izfrekuksa ij ppkZ dhft, % 20 

(d) dks;sd izfreku 

([k) Loizrhixkeh izfreku 

4- fuEufyf[kr inca/kksa dh O;k[;k dhft, % 20 

 (d) lajpukRed lehdj.k 

 ([k) lekuhr lehdj.k 

 (x) ;qxinrk vfHkufr 

Hkkxµ[k 

uksV % bl Hkkx ls fdUgha ik¡p iz'uksa ds mÙkj nhft,A 

5×12=60 

5- ekSleh fo'ys"k.k essa rnFkZ pjksa ds iz;ksx dks mnkgj.k lfgr 

le>kb,A 

6- vuqekuu dh U;wure oxZ fof/k ij ppkZ dhft,A 

7- ,d f}pj izrhixeu izfreku esa bl vo/kkj.kk dh tk¡p 

dhft, fd pj X rFkk Y ds chp dksbZ lEcU/k ugha gSA 
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8- lkekU;hÏr U;wure oxZ fof/k D;k gS \ bl GLS fof/k 

dh vuqekuu izfØ;k dk o.kZu dhft,A 

9- f}lksikuh U;wure oxZ fof/k ij ppkZ dhft, vkSj mlds 

izFke ,oa f}rh; lksiku dh lfoLrkj O;k[;k dhft,A 12 

10- fuEufyf[kr ladYiukvksa dh O;k[;k dhft, % 12 

(d) dVd izrhixeu 

([k) cgqdkjd fo'ys"k.k 

(x) eSuksok (MANOVA) 

(?k) 'kkL=h; izrhixeu fo'ys"k.k 

11- dkjd fo'ys"k.k ds lanHkZ esa ^dkjd* dk D;k vfHkizk; 

gksrk gS \ dkjd fo'ys"k.k esa 'kkfey fuEufyf[kr rhu 

vk/kkfjd vkO;wgksa dk fp=kadu dhft, % 12 

(i) vknku MsVk vkO;wg 

(ii) lglEcU/k vkO;wg  

(iii) dkjd vkO;wg 

× × × × × 

 


