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ECONOMICS

( Honours Core )

Paper : ECO-HC-4036 -
( Introductory Econometrics )
* Full Marks : 80

Time : 3 hours

The ﬁgures in the margin indicate full marks
Jor the questions

Answer either in Enghsh or in Assamese

1. Answer the followmg questions : 1x10=10
O PP B fig : o

(a) Mention one importance of normal
distribution.

SPTI TBR b1 SreeeT SeErd 3+ |
(b) When is F-test used?
PR (o IR2 FN =W ?
c) Give one property of t-test.
-~ BT C3MRBy forar |
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(2)
d .
(d) Mention one cause of heteroscedastiéitY-
ReRverr RS R L TE e —
(e) When doeg Specification error arise?
Rew Reva wfy o g 23 9
() What.is linear equation?
IR 3% s 9
(9) Write the full form-of BLUE
BLUES o wrerq forar
) Pﬁﬁne coefficient of determination
R SR gy o | |
(i) :-fo thel erﬂ?r ‘t.eé‘m is not dlsu{buted
prolbmanl Y with 6° varjanee. what type of
¢m may ariged , P
. S
| mﬁfm T MR R RS o 2RFeR
| » R @ IR TR 37 92
() What is Critical region? |
IV Cg R o
2. An Vi |
swer the followx-ng Questiong - .. 2x5=10
O PR e fy | - |
(@) Mention two Propetties of estimators
I o1 A Trmy [
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(b)
(c)
(@)

(e)

(38)

What does an error term represent?

& o <o & w2

Mention two sources of autocorrelation.

| AR 01 Bet S T 1

When does heteroscedasticity arise?

Reivem cfom T = 2

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

G- ERFR e R-PRRRE oRww Twe
1 for |

Answer any four of the following questions :

5x4=20

o e R e oo T f :

(a)

(b)

24A/704

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

TR T R 2 e T CIPEPRE o
What is hypothesis testing? What are

the various steps of hypothesis testing?
1+4=5

Rt Te] R7 aow AR A TI@R
foran
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()

between m : . .
and autocorrelation. ulticollinearity

Explain the metho

goodness of fit in @ of measuring the

- mode], - a multiple regression

X : 78 89 g7 69V'

Y i 125 137 156 4, 5 79 68 6!

107 136 123 108
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( Contintied )

(b)

()
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(5)

or /. 9%d1
Explain- the . consequences . of  auto-

correlation on OLS estimation. How can
autocorrelation be corrected? - 4+6=10

OLS SRS TICTDITNR TooqR Gl
41 | 3 P FCWCR SR 1R 2

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

significance. . 3+7=10
e+ 7 Al AR T Ee
PR CEy ¥4

Or/ o[l
Explain the consequences of multi-
collinearity. : 10
I AR Feeol ¥ |

State and prove Gauss-Markov theorem
for B, in linear regression model
Y, =Bg +ByX; +u, where Bo and B, are
péranieter’s and u, is stochastic term. 10

Y, =Bo +B X, +uy TR (W DA
SR TRES SEH TG TF & M1 TS By
W By AT T o up O T |

© (Turn Over J



@

24A/704

(6)

Or/ &ar

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 707 [Tabulated value of
t=2-78 corresponding to (n-1) d.f.].
2+3+5=10

R S e 7w SRR e e for
chi-3of Reqq @I T9TT ¥ A ? 667 B

5 & Fyaq T SAEECSd G A
o=y 799 I 80, 40, 50, 90 =F 80

W, @} RYEAE N MeRT % 70 I
2SR [t=2-787 ORRIGE T
(n~1) d.f 3 cf&t wg@et

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
BT T ARTET (1Y '3 RIRAS o
(P eI ¥ W, IR 1 GeRRT
RomR coa® 2R voe Rt e w0
R/

( Continued )

(7)

Or/w

ification error may

lain how specification .
E’fp ailfnirrelevant variableis mclud.ed ina

lines del. Explain the

linear regression MOCE e i
consequences of specification error.
wePRAE taed arl [T R fﬁ Ww
Teq =@ g N7 R T AR

k¥
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