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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. Explain the key assumptions of the Classical 

Linear Regression Model. What are the 

consequences of violating these assumptions ? 

Illustrate with example. 20 
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2. Discuss the problem of simultaneity bias in 

econometric models. Explain 2SLS method 

as a solution. 20 

3. Examine the process of hypothesis testing in 

regression analysis with practical examples. 

20 

4. Define autocorrelation in time series models. 

Explain how the Durbin-Watson test is used 

to detect autocorrelation. Suggest its 

remedial measures. 20 

Section—B 

Note : Answer any five questions from this 

Section. 5×12=60  

5. State and prove Gauss-Markov Theorem. 

Why is OLS called the Best Linear Unbiased 

Estimator (BLUE) ? 12 

6. Explain the use of dummy variables in 

regression analysis. Give suitable examples. 

12 
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7. Describe the types of specification errors in 

econometrics. What are its consequences ? 12 

8. Discuss the concept and application of log 

models in econometrics. What are the 

specific problem in estimating such models ? 

12 

9. What do you understand by multi- 

collinearity ? What are its practical 

consequences ? 12 

10. Discuss the merits of probit model over 

linear probability model. 12 

11. Explain the meaning of each of the following 

terms : 

(a) Endogenous variables 4 

(b) Structure equations 4 

(c) Recursive systems 4 

12. Write short notes on the following : 6+6 

(a) Instrumental variables 

(b) Indirect least squares method 
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,e- ,- (vFkZ'kkL=) (,e- bZ- lh-) 

l=kar ijh{kk 

twu] 2026 

,e-bZ-lh-bZ--001 % vFkZfefrd izfof/k;k¡ 

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

uksV % nksuksa [k.Mksa ls iz'uksa ds mÙkj funsZ'kkuqlkj nhft,A 

[k.Mµd 

uksV % bl [k.M ls fdUgha nks iz'uksa ds mÙkj nhft,A 

2×20=40 

1- Dykfldh jSf[kd izrhixeu izfreku dh eq[; ekU;rkvksa 

dh O;k[;k dhft,A bu ekU;rkvksa ds mYya?ku ds D;k 

ifj.kke gksrs gSa \ mnkgj.k nhft,A 20 

2- vFkZfefrd izfrekuksa esa ;qxinrk vfHkufr dh leL;k ij 

ppkZ dhft,A blds ,d lek/kku ds :i esa f}&lksikuh; 

U;wure oxZ (2SLS) fof/k dh O;k[;k dhft,A 20 
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3- izrhixeu fo'ys"k.k esa vo/kkj.kk lR;kiu dh izfØ;k dh 

fdlh O;kogkfjd mnkgj.k }kjk leh{kk dhft,A 20 

4- dky lkj.kh izfrekuksa esa LolglEcU/k dh ifjHkk"kk 

dhft,A le>kb, fd fdl izdkj bl LolglEcU/k dks 

tkuus ds fy, M£cu&okV~lu dlkSVh dk iz;ksx fd;k tkrk 

gSA blds lek/kku ds mik; Hkh lq>kb,A 20 

[k.Mµ[k 

uksV % bl [k.M ls fdUgha ik¡p iz'uksa ds mÙkj nhft,A 

5×12=60 

5- xkWl&ekdksZo izes; dks fu£n"V dj mldk izek.k nhft,A 

lkekU; U;wure oxZ fof/k (OLS) dks Js"Bre jSf[kd 

vukfHkur vuqekud (BLUE) D;ksa ekuk tkrk gS \ 12 

6- izrhixeu fo'ys"k.k esa rnFkZ pjksa ds mi;ksx dh O;k[;k 

dhft,A mlds mi;qDr mnkgj.k nhft,A 12 

7- vFkZfefr esa foU;klu dh =qfV;ksa ds izdkj crkb,A buds 

D;k ifj.kke gksrs gSa \ 12 
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8- vFkZfefr esa y?kqx.kd izfrekuksa dh ladYiuk ds mi;ksx ij 

ppkZ dhft,A ,sls izfrekuksa ds vuqekuu esa D;k fo'ks"k 

leL;k,¡ vkrh gSa \ 12 

9- cgqlajs[kdrk ls vkidk D;k vfHkizk; gS \ blds 

O;kogkfjd ifj.kke D;k gksrs gSa \ 12 

10- jSf[kd izkf;drk izfrekuksa dh rqyuk esa izkWfcV izfreku esa 

D;k fo'ks"k vfHkxq.k gksrs gSa \ 12 

11- fuEufyf[kr ds vFkZ le>kb, % 

(d) vUr%fu"B pj 4 

([k) lajpukRed lehdj.k 4 

(x) vko£rd ra= 4 

12- fuEufyf[kr ij y?kq fVIif.k;k¡ fyf[k, % 

(d) rnFkZ pj  6 

([k) ijks{k U;wure oxZ fof/k 6 

× × × × × 

 


