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ECONOMICS
( Major )

Paper : ECO0600204

( Basics of Econometrics )

Full Marks : 60

Time : 2% hours

The ﬁgu{‘ég in the margin indicate full marks
for the questions.

Answer either in English or in Assamese.

1. Answer the following questions : 1x8=8
weTo firdl eppTRe e fica

(@) What is an unbiased estimator?

TFORN e [ 2

(b) Define F-statistic.
F-aifewfea wiger fam |
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(3)
(2)
] 2. Answer any six questions from the following :
(c) How many independent variables are 2x6=12
there in a simple linear regression
model? weTe frapmed [T R G Tl erd Te forst :
j:;q A1 A aore R 7o o - (a) Mention two uses of t-distribution.
; t-3%9 Y51 T4 S I |
(d) Define multicollinearity. (b) Distinguish between type I error and
Ao vige f | type II error.
oo o O oFRA @by TER ondw fdw
<41 |
(e) What is dummy variable? -
sfeFiAl vore <5 2 (c) Write the p.d.f. of normal distribution.
ST I TSRl Fog Feco] Rl |

() Write the full form of OLS.
OLST < =eich fers |

(d) What is confidence interval?

o SFAA 2

(9) What does R? value of 0-36 indicate? (e) State the Gauss-Markov theorem.

R? 9 0-369 & 5w 2 5iT5-T16S TG0l GeEd T |

() Distinguish between parameter and

(h) Is MS Excel a part of MS Office? estimate.
MS Exceld MS Officed 999 Z4c1 7 2% S SRR e 16y Fefa
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(4)

(g) Mention the names of two tests to detect
heteroscedasticity.

o v fefa 531 451 ~[R5R w Seas 59 |

(h) What is specification error?

ot & 52

(i) Define autocorrelation problem.
T ST STeu ik fr |

(i) Mention two remedial measures for
multicollinearity problem.

J2LafAee] TR SHIAE 761 SR Trag 41 |

3. Answer any four from the following
questions : 5x4=20
o7 il eppigRd “| [ e sifer Te fos
(@) What 1is the significance of the
disturbance term in a regression model?
Explain.
SRR wWifE Gbre Argfees o wIke’ & 2 qmsm
%41 |
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(b)

(c)

(d)

(e)

(9)
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Explain the applications of chi-square
test.

Fiz-3af *RITE TP I |

Explain the assumptions of OLS.
OLST SRR 137 %41 |

Explain the concept of hypothesis
testing wusing null hypothesis and
alternative hypothesis.

e s s s SEm IR $F A
[RPFIR LIRECO! 10T <41 |

Explain the application of dummy
variable in regression.

FAPES A TP IIRE AN T |

What are the sources of serial
correlation? Explain.

G STTFEd SOPTR & 1% 2 <mrm 41 |

Discuss briefly the tests for detecting
specification error.

ot @H e FR AREPEE RS
A 51 |
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( 6
) (7))

(h) Explain how MS Excel helps in
solutions of econometric models.

@S =R e MS Exceld fF7ca /=23
3, I A T favamq ~IRAEPTR S <41 |

(d) Discuss the consequences of hetero-
scedasticity.

fe) What are the effects of omitting a

4. Answer any two from the following relevant variable in a regression model?

questions : 10%x2=20 LT
oo 2P AR R GGl o T et -
AR W oo PR e @b am e
(@) Discuss the properties of normal grerPTR f f<F 2 e 41 |
distribution. ‘
SPTNI ABR OTIR SACEol 1 | i * kA

(p) In a simple linear regression model
estimator p is an unbiased estimator.
@B e s STE w3
Y, =0 +BX; +U;S (YSq A OLS SRR B
2°F Bl TS SPe |

(¢ In a multiple linear regression model
Y = Xp +U, show that B = X lxy.
qB1 92, CART TEEA WIiE Y = XB +US gedl
@ h= (X% XY,
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