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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 

1. (a) Describe a Population Regression 

Function. Explain the significance of 
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the stochastic disturbance term ui in a 

regression model. 10 

 (b) State the assumptions of a Classical 

Linear Regression Model (CLRM). 10 

2. Specify a multiple regression model. Explain 

how its parameters can be estimated using 

OLS method. 20 

3. What is meant by autocorrelation ? What 

are its consequences ? Describe any one 

method of detecting autocorrelation in a 

dataset.   20 

4. Consider a regression model : 

                 1 2 2 3 3 4 4Y X X Xi i i i iu  

 Explain the Restricted Least  

Squares approach to test the hypothesis 

that X3 and X4 do not influence the 

dependent variable. 20  
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 Section—B  

Note : Answer any four questions from this 

Section. 4×12=48 

5. Consider the regression model : 

   1 2Y Xi i iu  

 Show that : 

2 ESS
R =

TSS   

 where  R2 = Coefficient of determination

    ESS = Explained sum of squares  

      TSS = Total sum of squares 

6. What is meant by multicollinearity ? 

Discuss the consequences of multi- 

collinearity. 

7. Explain the problem of ‘omission of relevant 

variable’ in an econometric model. 

8. Explain the concepts of ‘Type I and Type II 

errors’ and ‘Power of a test’. 
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9. What do you mean by ‘heteroscedasticity’ ? 

Write down the steps of ‘Goldfield-Quandt’ 

test for detecting heteroscedasticity in a 

regression model. 

10. What is the meaning of ‘dummy variable’ ? 

Consider the following models : 

 (i)    1 2Y Di i iu   

 (ii)     1 2 3Y D Xi i iu  

 Interpret the above models. 

11. Specify the regression models for the 

following functional forms : 

 (i) Semi-log Model 

 (ii) Log Linear Model 

Interpret the parameters in both models.  
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Section—C 

12. Write short notes on any two of the  

following  :  2×6=12 

 (a) Chow test  

 (b) Jarque-Bera (J-B) test  

 (c) Durbin-Watson test of Autocorrelation 

 (d) Dummy Variable Trap 
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 BECC–110 

ch- ,- (vkWulZ) vFkZ'kkL=  

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

l=kar ijh{kk  

twu] 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- (v) tula[;k lekJ;.k (izfrxeu) Qyu dk o.kZu 

dhft,A ,d izfrxeu ekWMy esa izlaHkkO; =qfV in 

ui ds egÙo dh O;k[;k dhft,A 10 
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 (c) ,d Dykfldh; jSf[kd izfrxeu ekWMy dh ekU;rk,¡ 

crkb,A  10 

2- ,d cgqlekJ;.k ekWMy fufnZ"V dhft,A le>kb, fd 

blds izkpy fdl izdkj OLS fof/k dk mi;ksx djds 

vkdfyr fd, tk ldrs gSaA 20 

3- LolglEcU/k ls D;k vfHkizk; gS \ blds D;k ifj.kke  

gSa \ ,d vk¡dM+ksa ds lewg esa LolglEcU/k ds gksus dk irk 

yxkus dh fdlh ,d fof/k dk o.kZu dhft,A 20 

4- fuEu lekJ;.k ekWMy ij fopkj dhft, % 

            1 2 2 3 3 4 4Y X X Xi i i i iu  

 ifjdYiuk] fd X3 vkSj X4 vkfJr pj dks izHkkfor ugha 

djrs gSa] dk ijh{k.k djus ds izfrcfU/kr U;wure oxZ 

n`f"Vdks.k dh O;k[;k dhft,A 20 
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 Hkkx&[k  

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

4×12=48  

5- fuEu lekJ;.k ekWMy ij fopkj dhft, % 

                    1 2Y Xi i iu  

 n'kkZb, fd % 

                  
2 ESS

R =
TSS

  

tgk¡ %     R2 = fu/kkZj.k xq.kkad 

  ESS = oxks± dk O;k[;kf;r ;ksx 

  TSS = oxks± dk dqy ;ksx 

6- cgqlajs[krk ls D;k vfHkizk; gS \ cgqlajs[krk ds ifj.kkeksa 

dh ppkZ dhft,A 

7- ,d vFkZferh; ekWMy esa ^izklafxd pj ds NwVus* dh 

leL;k dh O;k[;k dhft,A  

8- ^Vkbi&I vkSj Vkbi&II =qfV* rFkk ^ijh{k.k dh 'kfDr* dh 

vo/kkj.kkvksa dks le>kb,A 
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9- ^fo"kefolkfjrk* ls vkidk D;k vfHkizk; gS \  

,d lekJ;.k ekWMy esa fo"kefolkfjrk dk irk  

yxkus ds ^xksYMQhYM&DokaM~V* ijh{k.k ds pj.kksa dks 

fyf[k,A 

10- vkHkklh pj (Meh pj) dk D;k vFkZ gS \ fuEufyf[kr 

ekWMyksa ij fopkj dhft, % 

 (i)    1 2Y Di i iu   

 (ii)     1 2 3Y D Xi i iu  

 mi;qZDr ekWMyksa dks O;k[;kf;r dhft,A 

11- fuEufyf[kr Qyfud :iksa ds fy, lekJ;.k ekWMy 

fufnZ"V dhft, % 

(i) v/kZ&y?kqx.kdh; ekWMy 

(ii) y?kqx.kdh; jSf[kd ekWMy 

 nksuksa ekWMyksa esa izkpyksa dks O;k[;kf;r 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 

(v) pkm ijh{k.k 

(c) tkdZ&csjk (J-B) ijh{k.k 

(l) LolglEcU/k dk nkfcZu&okVlu ijh{k.k 

(n) vkHkklh pj (Meh pj) tky 

× × × × × 

 

 

 

 

 

 

 

 

 

 

 

 


