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( Basics of Econometrics )

Full Marks : 60

Time : 2% hours

The figures in the margin indicate Jull marks
Jor the questions.

Answer either in English or in Assamese.

1. Answer the following questions : 1x8=8

TS il eppiyes Teq faa -

(a) What is an unbiased estimator?

HOR e {3 9

(b) Define F-statistic.,
P-efSn«fera Aee g |
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How many independent variables are

there in a simple linear regression
model?

e RS STRE WX @bre R Fon v
A ?

Define rnultiéollinearity.

IPIARFOR g 7 |

What is dummy variable?

2AfSTA o 2

Write the full form of OLS.
OLST < FefeB1 foran |

What does R? value of 0-36 indicate?

R? 39 0-369 f3 31 ?

Is MS Excel a part of MS Office?
MS Exceld MS Office3 & A ?

( Continued )
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2. Answer any six questions from the following :
2x6=12

woTe FpTEa o[l R e Tl 2 TE o -

(a) Mention two uses of t-distribution.
t-3% o1 IATR TCEY 90|

(b) Distinguish between type I error and
type II error.

o9y S ROR PRI @i TEW NEH FfE
01

(c) Write the p.d.f. of normal distribution.
PR IR TR TG Foco! fordi |

(d) What is confidence interval?
SRR SR & 2

(e) State the Gauss-Markov theorem.

Tp-IFS SGCo! S|y 0 |

() Distinguish between parameter and
estimate.

o[5% T AP V& (1% Ry 01
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(@) Mention the names of two tests to detect
heteroscedasticity.

fRex Rvem Ry 331 751 {91 T Sege 39410

(h) What is specification error?

Rfvor & &2

() Define autocorrelation problem.

&R ST IR S i

() Mention two remedial measures for
multicollinearity problem.

TRRARTS TPIR FAR 751 Sory Sear< 301 |

3. Answer any four from the following
questions : 5x4=20

oT Tl 2ppTgRd o[l R @Il SRR e o

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

A= WIfE Ghre AMHRe e wiker 2 Imm
EX I
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Explain the applications of chi-square
test.

37325 AW AEIES A B0

Explain the assumptions of OLS.
OLS? SfSYRIZ a4 341 |

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

e e S 8 SEE I I ==
S IPH ARECHT I 40 |

Explain the application of dummy
variable in regression.

SARETS AR 5F I I 4T |

What are the sources of serial
correlation? Explain.

TS FTTEd TorR R B2 amm w0

Discuss briefly the tests for detecting
specification error.

Rfvct = fae R Rermz =
ST 4 |
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(R Explain how MS Excel helps in
solutions of econometric models.
YRR W SYS MS Exceld %3 sz
T, I FAT

4. Answer any two from the following
questions : 10x2=20
S 2P R R @IeT P Taq e

(a) Discuss the properties of normal
distribution.

EPTIS) 3B AT TG 41 |

() In a simple linear regression model
Y; =a+BX, +U,, show that OLS
estimator B is an unbiased estimator.

o] e R SRR =1f¥
Y, =a +BX, +U,S (74T @ OLS SRl B
25 BT PHATORA S |

() In a multiple linear regression model
Y = XB +U, show that f§ = (XX)"'X"Y.

b1 7% (RS THRET SR Y = XB +US (e
ap=(xx"1xy.
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(d) Discuss the consequences of hetero-

scedasticity.

Ry ReaeR ARNTHZ FEAT 341 1

What are the effects of omitting a
relevant variable in a regression model?

Discuss.

T WX G5rS APRAR s <b1 I A
ooz R 7 2 e #4011
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