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Paper : ECO-HC-4036
( Introductory Econometrics )

Full Marks : 80

Time : 3 hours

The figures in the margin indicate full marks
for the questions

Answer either in English or in Assamese

1. Answer the following questions : 1x10=10
o 2piEd Ba fio

(a) Mention one importance of normal
distribution.

2P 079 9O SRSl SCEY 947 |
(b) When is F-test used?
F-+{3r%1 feq 9939 391 3992

(c) Give one property of t-test.
t-Rrmer @bl C3fBT fore |
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(2)

'(d) Mention one cause of heteroscedasticity.

REafRoaea o1 &4 R g 47 |

(e} When does specification error arise?

Rem [ega @ fon Tea =2

() What is linear equation?
QR e fe 2

(g) Write the full form of BLUE.
BLUES 7% SeH s |

(h) Define coefficient of determination.

S H25H 5T o |

(i) If the error term is not distributed

normally with ¢ 2 variance, what type of
problem may arise?

3fit @M A0 MART RS 4 Ee o 2Rawm
TR, (SR T (AR TPTH T8d 377 2

(i) What is critical region?
R@beyf g fF 2

2. Answer the following questions : 2x5=10
oA PR e i |

(a) Mention two Properties of estimators.

SR 101 (38 Sem w1 |

&ili0g ' ( Continued )

(b)

()

(d)

(e)

(3)

What does an error term represent?

&b oM o2 f wfE 2

Mention two sources of autocorrelation.

TIPS @%ﬁﬂ%ﬁﬂ|

When does heteroscedasticity arise?

REfvem i Teq =12

Distinguish between one-tailed test and
two-tailed test.

GF-RfRFE TF R-RRFEE ARAHE Twe
of1efey fera | :

3. Answer any four of the following questions :

5x4=20

o PR R e BiiRoR S i

(@)

(b)

24A /704

What is normal distribution? Mention
the properties of normal distribution. 1+4=5

AT 3 3 2 74T 7673 CaFerTR o |

What is hypothesis testing? What are
the various steps of hypothesis testing?

1+4=5
R el 52 o070 AR [feq B3R
foran |
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(c)

- (d)

(e)

(4)

Explain type-I and type-II error. 5
A PRI Ffo T BZOw R @ W
o

Explain the concept of regression.
Discuss the importance of regression in
economics. 2+3=5
STARFECR YIRECOT 101 397 | FLNE© Sreq
GG T ST 31 |

Distinguish between multicollinearity
and autocorrelation.

TR CF FEORIEEN A@me A1
TCEAl <41 |

Explain the method of measuring the

goodness of fit in a multiple regression
model.

32 R W Uey @erel iy e
ASCo! T ¥ |

4. Answer the following questions : 10x4=40
©oq PP Bed i
(a) Estimate the regression lines from the
following data : 10
= o@%WHGWWW‘T@W
G <41 :
ARSI BIO7 69 YIS0 e rol LaE. (61
¥ : 125 137 156 112 107 136 123 108
"24A/704
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(b)

()

24A/704

(S)

Or / =41

Explain the consequences of auto-
correlation on OLS estimation. How can
autocorrelation be corrected? ~ 4+6=10

OLS TS TIPR59ad | R T | SR T
41 | G2 TP @ STeqE 414 2

What is test of significance? Mention the
various steps associated with tests of
significance. 3+7=10

sefee] 43 52 e TR TGS Gfee
PR SeEd 791 |

Or / 9241

Explain the consequences of multi-
collinearity. 10

DI ASTHE Sl F41 |

State and prove Gauss-Markov theorem
for B; in linear regression model
Y, =Bo +By X, +1u;, where By and B; are
parameters and u, is stochastic term. 10

Y, =Bp +P1 X¢ +u, T CFHE  HYE9
S’E-T4FS TGO IS WF AFT T 1 TS By
% B, 2T6A T SE uy T A |
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i Or / 5341

Explain how specification error may
arise if irrelevant variable is included in a
linear regression model. Explain the
consequences of specification error. 4+6=10

Or / 9441

Distinguish between null hypothesis and
alternative hypothesis. When is chi-
square distribution used? A random
sample of 5 students from a class was

taken. The marks scored by them are 80, SepRAe beed 7R ReE Ke9q @ ot
40, 50, 90 and 80. Does these sample Teq T A 12 G2 @69 AR A
observations confirm that the class 9l

average is 70? [Tabulated value of
t =2- 78 corresponding to (n—1) d.f.].
2+3+5=10
e SEm W [ SR e o o |
chi-3of e A 92/ 91 272 9o e¥i7
5 &1 TEd T34 SFIfee@ @@ 3°F | 4
(@SR 799 I 80, 40, 50, 90 U 80
W, % MIEE A T4RT TS 70 oy
oS FEA? [t=2-787 Ofe@e TM
(n—1) d.f I @ 3 |

* % ¥

(d) Explain the uses of dummy variable for
measuring the change in parameters
over time. What is the use of dummy
variable in seasonal analysis? Explain.

5+5=10
&Mbeid M ARSI} 7’ RAMREER o
CPETTE TR 390 2, 0 3440 | Ao
Rerw cvae fewer voie R aeR w0
Y ? I A
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