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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
oS fil TR Tew i

(a) What is an unbiased estimator?
TRAORA Sl 3 2

(b) Define F-statistic.
F-aAforfeq sige fi |
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N y mdepend nt variables are = YiS X questions from the following o
i e

, ; 2x6=12
thereSiniasisimplesilincars TeEression oS TAPTER 31 R e =t o) Tk o
model?

e (AR® FAHEEA wifE «bro e Foq vEIe {a) Mention two uses of t-distribution.
qF ? t-9%9 751 T2 TCEY 9 |

(d) Define multicollinearity. (b) Distinguish between type [ error and

s type II error.
\D
RARTEER aw o il ARy BT T o Pl
<q1 |

(e) What is dummy variable?

s 5T 2 (c) Write the p.d.f. of normal distribution.
: ST 3G TS TG FA=0] 137 |

ite the full form of OLS.
(Rezte (d) What is confidence interval?

OLST <jef eCet o 1 . &0
(g) What does R? value of 0-36 indicate? (e) State the Gauss-Markov theorem.
R? 3 9 0-364 % o ? TE5-FS OB TCd 1 |

(/) Distinguish between parameter and

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

MS Exceld MS Officed ST A ? ofToe S SFered T <1< g 51 1
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(g) Mention the names of two tests to detect
heteroscedasticity.

gy fvam A7 F1 01 “PE A SeE 90 |

(h) What is specification error?

iAot & 2

(i Define autocorrelation problem.

T TR PR K®! T |

(i) Mention two remedial measures for
multicollinearity problem.

AR IR TR 701 o Sy 1 |

Answer any four from the following

questions : 5x4=20

TS i 2P <1 R 1 sk Seq e

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

SRR S q5rS Agfoee e wieor( B 2 I
el
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(b)

(c)

(@

(e)

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

312-350 *RrFR IR T A

Explain the assumptions of OLS.
OLS3 SfSYRIPTIZ I 1 |

Explain the concept of hypothesis
testing using null hypothesis and
alternative hypothesis.
e SEm o Res SuE IR IR SHH
*RPFR LECCH! T 41 |

Explain the application of dummy
variable in regression.

AAETS AfSHA boFT IR WA 47 |

What are the sources of serial
correlation? Explain.

TS HTTFTA SOPIR & 6 2 41

Discuss briefly the tests for detecting
specification error.

Rectr @f fare W AAweIR e

HICAT P41 |
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() Explain how MS Excel helps in (d) Discuss the ConSCHES
solutions of econometric models. scedasticity.
|
S S TS MS Excelq w3 sy o oo ARTEEER S T
P, TR F9

e A
ts of omitting
fe) Whatant variable in a regression mode
4. Answer any two from the following peley

questions : 10x2=20 T e v 9B W TR
OFN EPTIRI R R e 57 T forey W‘YW&“‘WM\@H
9 FICEOA
o 192
(@) Discuss the properties of normal
distribution. ot

PTG 472 o) <47 |

(b) In a simple linear regression mode]
Y, =a+BX, +U,, show  that OLS
estimator ﬁ is an unbiased estimator,
W E R TR el
"= +BX, +Us ayenr @ OLS e B
24 T PoeR e |

(¢) In a multiple linear regression mode]
¥'=XB+U, show that p = xXx)1xy.
L‘JE‘T?EWW%WY=XB+U@ TSl
AB=xx)1xy
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