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The ﬁgures in the margin zndzcate Jull marks
for the questzons _

- Answer either m Englzsh, or in Assamese

1. Answer the following‘ 'quesﬁdns et 1x10=10

o ZP.‘PT‘[-'@ ﬁ?—«i ﬁzn
- (a) Mentlon one 1mportance of normal
dlstnbutmn e |
(b) When is F-test used?
F-ofR71 o 92K T =W 2

(c) . Give one property of t-test.

t-2[ g o1 CIMBT e |
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B(a20) © oo (3)

(d) Mention one cause of heteroscedasticity.

TR BT 2w TR Sy T

'(b) What does an error term represent?

@0 *m 9o R wefr 2

(e) When does specification error an'se.l? : ‘ (‘c)v Mention two sources of autocorrelation.

fom R o cofom Tea =7 TACTDT 751 Bt Sead 41 |

() What is linear equation? ’(vd) When does heteroscedasticity arise?
R W 2 | R @i tee = 2

(g) Write the full form Of BLUE :(e) Distinguish between one-tailed test and
BLUES ypnoicf e ﬁ‘fzﬂ | two-tailed test.

gF-[RfFE o z?qsiﬁﬁ@ AR TS
~'°ﬂ2f?=ﬂ°«~1‘2ﬂ|

h) Deﬁne coefficient of determination. i
(i) If the error term is ‘mot dlstrlbuted

norma.lly with ¢2 variance, what type of
problem may, anse’r‘ :

I S5 #%CoT TR ﬁ'?cm WW czf‘—rﬁ
T, €0 (SR WWNWWQ’?? :

g Answer any four of t_he followmg questlons
: 5x4=20

’Wmﬁmmwm:

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

pral DAY

- 0) What is cr1t1ca1 reglon_? Tt

: el T R 2 TR T AR B
by v .2 e R e '
! bR () What is hypothesis testing? What are
2. Answer the following' questions': 124 2x5=10 | ;i1 | 71 the various steps of hypothesis testing?
Py | 1+4=5
Corq eppTyRd Taq fagr v T e ‘
~ ﬁ L L N M N,
(a) Mention two properties/of estimators: R | B
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- (d)

(e)

(4)

Explain type-I and type-II error. 5
oo e @b o RSN eI @ ey
e i

Explain the concept of regression.
Discuss the importance of regression in

economics. iy 2+3=5

SR R T Ao S
&g o S T/

Distinguish' between multlcollmeanty
and autocorrelation.

IR A W IEC °n21%f>7
AT P01

Explain the method of measuring the

goodness of fit in a multlple regressmn
model.

ﬁﬂWWﬁ?ﬁﬂlﬁﬁﬁ‘ﬁW
S[RNSCHT MM JRT | |

4. Answer the following cyluestions‘ FPLY L 10%4=40
ST PR T it -
(a) Estimate the regresswn hnes from the

‘247704

following data: = i, { 10

ﬁﬁﬁﬁ‘@fﬁ‘ﬂlﬁ@ﬁ_ﬁwq@?ﬂ
TE 31 :

X: 78 8 97 69 59 79 68 61
Y : 125 137 156 112 107 136 123 108

( Continued )
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Or / &34l

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

OLS Wee FATTHE TRl @™
111 G2 FIMT (R SR AR 2

~

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

el A 2 e RrER TS wlve
TR S

Or / &=1T1

- Explain the consequences of multi-

collinearity. ; 10

TR SO ST <1 |

State ahd prove Gauss-Markov theorem

for B, in linear regression model

=Bq +B,X; +u,, where B, and B, are
parameters and u, is stochastic term. 10

=B +P1 X +uy TRET R THRS
TR-TAFS OGO TS WF AN T | I8 B
HIE B, A6 =W S u, SO M W |
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(7))

(6)

Or / 31 4 Or / =141
Distinguish between null hypothesis and | S Explain how specification error may
alternative hypothesis. When is chi- arise if irrelevant variable is included in a
square distribution used? A random R linear regression model. Explain the
sample of 5 students from a class was ! Sl consequences of specification error. 4+6=10
taken. Th k 80 ¢ [

oi. The marks scored by therp are 83, b PP beieq w1 Re R @ @
40, 50, 90 and 80. Does these sample \ - -
observations confirm that the class 2 T RE BAKE S
average is 707 [Tabulated value of I
t=2-78 corresponding to (n—1) d.f.].
2+3+5=10 PR

R S SR s See T 143 s |
chi-3of Rreaq e 7T 31 W 7 91 &ffis

5 1 Fad TR WEEEeSd TRl T |
' (9SERTY ¥4 3 80, 40, 50, 90 HF 80
|, @ WI@E M WRT T8 70 I
e I@A? [t=2-78F Cfpe I

(n-1) d.f I 1T ST |

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

(@

| SR T ARRSR (1Y 79 RARAE oo
AT IFT FA -, T M Aol
Rewm" cvqo dfoqel v 73 IS 41
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