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Note : Answer the questions from both Sections as

directed.

Section—A

Note : Answer any two questions from this Section.

2x20=40

1. What do you mean by regression analysis ?
Describe the assumptions of classical linear
regression model. 20

2. (a) What is meant by heteroscedasticity ? 5

(b) What are the major sources of
heteroscedasticity ? 5

(c) Explain the consequences of presence of
heteroscedasticity. 5

(d) Illustrate how heteroscedasticity can be
detected and corrected. 5
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3. (a) Given the two variable model : 10

test the hypothesis that there is no
relationship  between the  variables
XandY.

(b) Describe the concept of confidence interval.
10

4. (a) What do you mean by Probit model ? In

which conditions is probit model used ? 10

(b) Describe hypothesis testing and also
describe the interpretation of coefficient of
Probit model with suitable examples. 10

Section—B

Note : Answer any five questions from this

Section. 5x12=60

5. What is meant by multicollinearity ? Explain
how to detect and correct multicollinearity
problem. 12

6. What is R2 ? Explain the properties of R2. 12

7. Explain the wuse of dummy variables in
regression analysis. Use suitable example and

diagram. 12
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8. (a) What is meant by simultaneous equation

model ? 6

(b) Describe simultaneous equation bias. 6

9. Define identification problem. Explain with an
example. 12

10. Describe the process of principal components
analysis. 12

11. Outline the following concepts : 3x4=12
(a) Multiple factor analysis

(b) Canonical correlation analysis

(¢ M-ANOVA
12. Illustrate the estimation process of two-stage
least squares method. 12
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9x20=40

1. g (wfam) fovewor 9 39 =1 9HEd
T ? Fotaeia ae gfaEe Oied ®1 Ot

T U RIS 20
2. (&) fawafaafiar =1 = 14 § ? 5
() foomferaiiar & g7 wia @ € ? 5
(¥) faumfaaftar =t Suftafa = afoma =
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3. (31)T* fg=R Hied e YR © : 10
Y; =B +By X; +u;
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WX AR Y & G FE Gay T 2
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4. (N uffese dfed ¥ ofgsw w0 fyg @ 2
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-9
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5x12=60

5. sgEEal W @ fuym € 2 wgekEdr @

AL kI UdT N 9 39 Sk i b I

T il 12

6. R 1 & ? R* &I foeivaisti &1 =amen sifsq)
12
D-3321/MECE~001 P.T.0.

Downloaded from www.IGNOUBABA.com



7.

[6] MECE-001
gfqea fageoor & snarEl (SH) =R & ITM
H A IUYH SN R SR@l 1 Hew

T Hifsq| 12

(31) JTIq HHIHTO Wied @ F AIE € ? 6

() FTd FHIHIOT AfHT T 9uiF Hifl 6

‘TgaH &1 wHE’ i qRefya wifeu) 3
1 FEEdl 9 T HifSu| 12

10. 9o Seeh fovaimor ki gfshan 1 9o wifswl 12

11.

frafafaa sauromet w1 'REr dfSe
3x4=12

(1) TgHRS (TgIIRMH) Tagemo
() fafed wedsy fagemo
(9) TH-TH

12. fg-drart =9 ot fafy &1 s dfshan @i

3380 9fgd T HifSu| 12
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