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The figures in the margin indicate full marks
Jor the questions

Answer either in English or in Assamese

1. Answer the following questions : - 1x10=10
{a) Mention one importance of normal
distribution.
SPTRIG T BT SRSl B 34 |
(b} When is F-test used? .
P-oR1F1 fem TR = ?

(c) Give one property of t-test.. -
t-ofA% o1 &3 s
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(2)

(d) Mention one cause of heteroscedasticity.

RefRv bt 2 Pt Soe 9 |

'(e) When does specification error arise?

Rem Reat o cofom Sea w2

() What is linear equation?
QRe W o

(g) Write the full form of BLUE.
BLUES ™9 SIeR 3 |

(h) Define coefficient of determination.
TREH TRIA e oy
() If the error term is not distributed

normally with 02 variance, what type of
problem may arise?

it F W M7 RS e o 2Rere
| TR, (SR (AR TR SR 379 2
() What is critical region?
o g 9

2. - Answer the following questions : 2x5=10
G RITRA Ty fa |

(@) Mention two Properties of estimators.
SRR 01 G381 Semy =
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(b)

(c)

(d)

(e)

(3)

What does an error term represent?

= o iR B P2

Mention two sources of autocorrelation.
TACTTT 1 o1 S 7 |

When does heteroscedasticity arise?

ReRoe e fon St T ?

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

@Wﬁawﬁqﬁﬁﬁ? "ﬁ'ﬁ’ﬁﬂlﬁ
Mo o |

Answer any four of the following questions :

5x4=20

oo P R e oiRBr T famn

(@)

(b)

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

mmqmﬁ?quMM|

What is hypothesis testing? What are

- the various steps of hypothesis testing?

1+4=5

ﬂwwﬁwmﬁﬁ«ﬁﬁm
ﬁﬁn
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(c)

(@

(e)

4. Answer the followin

(4)

Explain type-I and type-II error. 5

g4 AR wo o Rl e BT
faam

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

economics. o 2+3=5
TR 4RI A 4 | LTS FIPER
BFG FRF S 97 |

Distinguish between - multicollinearity
and autocorrelation.

TR U ORI WES 14
HICATGAT 347 |

Explain the method of
goodpess of fit in a muy]
model.,

measuring the
tiple regression

. 1g questions | 10x4=40
TRIrRE ey
(a) E‘st'im.ate the regression lines from the
- followingdata : - 10
R S <y xq « SR
S Yq
W@F{ 0 T
X: 78 8 97 69 55 wo s 61

Y :
125 137 156 119 107 136 123 108
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{c)

(5)

Or/ 91

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

OLS YRee FITTOTIR FoRFed’ Tl
T 1 G APV (@R SR AR 2

What is test of significance? Mention the
various steps associated with tests of

significance. _ 3+7=10
e AR {2 MeFer “TFR oS TR
FARCFPTIR e |1

Or/ 9|l
Explain the consequences of muiti-
collinearity. 10

TR ASIPTR DAl 391 |

State and prove Gauss-Markov theorem
for B; in linear regression model

- parameters and u, is stochastic term. 10

Yy =B +B1 X; +up TAEET QIR RS

24A/704
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 t=2-78 corresponding to (n-1) d.f.].
SR R 2+3+5=10

@

(6)

Or / a1

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,
40, 50, 90 and 80. Does these sample
observations confirm that the class
average is 70? [Tabulated value of

R wm oF Rew SR SR <ne B
chi-3¢f Rez4 Ffe I T =W 2 91 ofR
5 & Tad T AERve® @R 4|
@S w91 3% 80, 40, 50, 90 W 80
W, @3 RIQE &R MeRT o5 70

oS FEA? [t=2-78F OlAFEE AW

(n-1) d.f 3 I Sl |

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

,jmﬁlﬁﬁﬁﬁéﬂim?ﬁhﬁﬂﬁﬁﬁﬁm
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(7)

Or/ &3l

Explain how specification error may
arise if irrelevant variable isincluded in a
linear regression model. Explain the
consequences of specification error. 4+6=10
GAPRPe 5o a1 Row R @ et
et W I T2 G FA ASREHR IR
|

* % %
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