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Note : Answer any five questions. Each question 

carries 10 marks. 

1. Consider the following data : 

Y 10 12 14 15 20 

X1 10 15 17 21 23 

X2 20 30 34 42 46 
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(a) Can we fit the following regression 

model to the above data ? 

  0 1 1 2 2Y = B B X B X u  

 Justify your answer. 

(b) What are the possible remedial 

measures for this problem ? 

2. Suppose, a regression model is given in 

deviation form as follows : 

  *Bi i iy x  

  2Var ( )i  

 Suppose the independent variable *( )ix  is 

measured with an error such that 

 * .i i ix x v  Assume that the measurement 

error ( )iv  follows classical assumptions. 

Discuss the implications of the regression 

model. 
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3. Consider the multiple regression model  

Y = XB + u. 

(a) State the classical assumptions of the 

error variable and the implications of 

each assumption. 

(b) Find out the OLS estimators of B. 

4. Distinguish between the error variable ( )iu  

and the residual ˆ( ).iu  Explain how an 

analysis of the residuals can indicate 

problems in a regression model.  

5. Exclusion of a relevant variable is a severe 

problem in a regression model. Justify. 

6. Explain how Breusch-Godfrey test is carried 

out for detection of autocorrelation in a 

dataset. 

7. In a simultaneous equation model, explain 

the rank and order conditions of 

identification. 
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8. What is meant by the coefficient of 

determination ? What are its implications ? 

What is the need for adjusted-R2
 ? 

9. Discuss the important steps in undertaking 

an econometric study. 

10. Write short notes on any two of the  

following : 

(a) Estimator of error variance 2ˆ( )  

(b) Algebraic properties of OLS estimators 

(c) Model selection criteria 
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 MECE–101 

,e- ,- (vFkZ'kkL=)  

(,e- ,- bZ- lh-) 

l=kar ijh{kk  

twu] 2026 

,e-bZ-lh-bZ-&101 % izkjfEHkd vFkZfefrd izfof/k;k¡ 

le; % 2 ?k.Vs   vf/kdre vad % 50  

uksV % fdUgha ik¡p iz'uksa dks gy dhft,A izR;sd iz'u ds fy, 

10 vad fu;r gSaA 

1- fuEufyf[kr vk¡dM+ksa ij fopkj dhft, %  

Y 10 12 14 15 20 

X1 10 15 17 21 23 

X2 20 30 34 42 46 

(d) D;k bu vk¡dM+ksa ds lkFk ge fuEu izrhixeu izfreku 

dks fQV dj ldrs gSa % 

  0 1 1 2 2Y = B B X B X u  

 vius mÙkj dks mfpr Bgjkb,A 

([k) bl leL;k ds fuokj.k ds D;k laHko mik; gSa \ 
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2- ekuyas fd ,d izrhixeu izfreku dks fopyu Lo:i esa 

fn;k x;k gS % 

  *Bi i iy x  

  2Var ( )i  

 ekuysa fd Lora= pj 
*( )ix

 
dk ekiu djrs le; ,d =qfV 

gks xbZ gS %  *
i i ix x v A eku yhft, fd ekiu =qfV 

( )iv
 
Dykfldh ekU;rk,¡ iwjh djrh gSA 

 bl izrhixeu izfreku ds fufgr vFkks± ij ppkZ dhft,A 

3- bl cgqpj izrhixeu izfreku ij fopkj dhft, %  

Y = XB + u. 

(d) =qfVpj dh Dykfldh ekU;rk,¡ crkb, vkSj izR;sd 

ekU;rk ds fufgrkFkZ Hkh crkkb,A 

([k) B ds OLS fu/kkZjd Kkr dhft,A 
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4- =qfV pj ( )iu
 
rFkk vof'k"V ˆ( )iu

 
esa Hksn Li"V dhft,A 

le>kb, fd fdl izdkj vof'k"Vksa dk fo'ys"k.k mDr 

izrhixeu izfreku esa fo|eku leL;kvksa dh vksj bafxr 

dj ldrk gSA  

5- fdlh lkFkZd pj dks izrhixeu izfreku esa 'kkfey ugha 

djuk ,d xaHkhj leL;k gSA vkSfpR; crkb,A 

6- fdlh MsVk leqPp; esa Lo%lglaca/k dh tk¡p ds fy, 

cz'[k&xkWMÝs lR;kiu dk fdl izdkj iz;ksx fd;k tkrk  

gS \ O;k[;k dhft,A 

7- ,d ;qxin lehdj.k izfreku esa dksfV vkSj vuqØe dh 

vfHkKku dh 'krks± dh O;k[;k dhft,A 

8- fu/kkZj.k ds xq.kkad dk D;k vFkZ gS \ blds D;k fufgrkFkZ 

gksrs gSa \ leaftr 
2R  dh vko';drk D;ksa gksrh gS \ 

9- ,d vFkZfefrd v/;;u esa vko';d pj.kksa@lksikuksa ij 

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

(d) =qfV in fopj.k 2ˆ( )
 
dk vuqekud  

([k) OLS vuqekudksa dh chtxf.krh; fo'ks"krk,¡  

(x) izfreku p;u dh dlkSfV;k¡  

× × × × × 

 

 

 

 

 

 

 

 

 

 

 

 


