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ECONOMICS
( Major )

Paper : ECO0600204
( Basics of Econometrics )

Full Marks : 60

Time : 2% hours

The figures in the margin indicate full marks
for the questions.

Answer either in English or in Assamese.

1. Answer the following questions : 1x8=8

weTs frgr eppTed Ted faa

fa) What is an unbiased estimator?

FHofea e 9

(b) Define F-statistic.
P-giforfea sige fia |
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(2)
2. Answer any six questions from the following :
(c) How many independent variables are 2x6=12
there in a simple linear regression woTe AP oAl R I =01 2 Tes i
model?
A RS ST Wi @b e 7o b (@) Mention two uses of t-distribution.
?
ik t-3%3 701 TIRT TE 41 |
(d) Define multicollinearity. (b) Distinguish between type I error and
IARTOR e | LEeRoetsot: e
o o 5O oFET Foq AR AT
4
(e) What is dummy variable? f 5
AfewN 557 fF 2 (c) Write the p.d.f. of normal distribution.
P 995+ TSIl Forg FAcol o |
(/i Write the full form of OLS.
(d) What is confidence interval?
OLST 7 Fefehr fora | :
oq S 2

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

R23W0-36e‘!ﬁ$§5ﬁr? SISH-TFS TGOl SCEd 91 |

() Distinguish between parameter and
estimate.

MS Exceld MS Officeq 12 T ? #{To] SIF SFHSd Nae <[12f< e 41 |

(h) Is MS Excel a part of MS Office?
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(4)

fg) Mention the names of two tests to detect
heteroscedasticity.

TR v fiefa 51 701 = T SeE ¥4 |

(h) What is specification error?

fRfvott &6 52

(i) Define autocorrelation problem.

e ToTET AR A5 T |

() Mention two remedial measures for
multicollinearity problem.

JAIFO] PR S K5I T SCad 1 |

Answer any four from the following
questions : Sx4=20

weTe Rl 2P <1 & e Bk Ted s

(a) What is the significance of the
disturbance term in a regression model?
Explain.

STREe S GOrS AMqioes o wreorl & 2 I
sl

( Continued )

(b)

(c)

(d)

(e)

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

S12-35f (AT FEIPYR T A |

Explain the assumptions of OLS.
OLST SfSYRIZ I301 947 |

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

e Sm e {98 SqE IeR RS

"SI QRO AT 4T |

Explain the application of dummy
variable in regression.

TS AR Do T9IR W 1 |

What are the sources of serial
correlation? Explain.

TS FTFd GPIR & & 2 v 40 1

Discuss briefly the tests for detecting
specification error.

Reer @6 fodle Fam -Repmz o403
SIS 4 |

( Turn Over )




6
it (7)

(h) Explain how MS Excel helps in

solutions of econometric models. (d) Discuss the consequences of hetero-

scedasticity.
S{AfS =fEq sEre MS Exceld 703 5121 .
T¢I, W 9 foaw favamR ~ARTERTR e F41 |
) (e) What are the effects of omitting a
4. Answer any two from the following relevant variable in a regression model?
questions : " oot 10x2=20 Discuss.
Oefq SEPTRI CF1 R (I G :
g W @S AP voe «bt A frEw
: \ ererPTE & 6 2 SICe=T <41 |
(a) Discuss the properties of normal
distribution. -
) * K K

EPITHIAT I 4Eo7gR STl <4 |

(b)) In a simple linear regression model
Y, =a +BX, +U,, show that OLS
estimator P is an unbiased estimator.
@ e ERe R Wi
Y, =a+BX, +U,;® s A& OLS w%er f
2'd OBl THITOR e |

() In a multiple linear regression model
Y = XB+U, show that = Eexy Xy,

a5l 32 IRT rEd =¥ ¥ = Xp+US @yed
Af=(xxX"1xY.
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