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ECONOMICS
(Honours Core)

Paper : ECO-HC-4036
(Introductory Econometrics)
Full Marks : 80
Time : Three hours

The figures in the margin indicate
Jull marks for the questions.

Answer either in English or in Assamese.

1. Answer the following questions: 1x10=10
Oolq QEPTRY T Al

(a) Define normal distribution.

AN o9 geR! |

(b) Give one application of chi-square
distribution.

Chi-3of I5q @br &gt fordr)
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(c)

(d)

(e)

(9)

(h)

0)

Mention one property of t-distribution

59 @b &f Trard 10

Give one assumption of F-test.

F-2[Srci9 5 SifegRe M3

Give one reason for insertion of the
disturbance term in econometrics.

Tfiifow SHETd A OGNS bl I
weeffa |

Define dummy variable.

BWREAR bes F]E! |

What is meant by regression ?
Fgel W o e

Why type I error aries?

a2 2P @i 53 Ted e

Mention one cause of
heteroscedasticity.

RaRoe b g4 R SrErd 4|

Define coefficient of determination.

e 2ol Akt forali |
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2. Answer the following questions ;: 2x5=10
Oolg TR Oey il
(a) Give two properties of normal
distribution.
A IO 707 & feTl |
(b) What is test of significance ?
MRS Rt
(c) Mention two properties of estimator.
ST 75! (AT TrEd 0 |
(d) State Gausss-Markov Theorem.
TR-NTFS Ol I& |
(e) Distinguish between null hypothesis
and alternative hypothesis.
e SR I R SRl wies #itefy fora |
3. Answer any four of the following questions:
5x4=20
O] AHTRA RITPITAl Bif<bq Oes A
(a) Describe briefly the procedure of testing
a hypothesis.
ees 2IRIe olalo I w4 |
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(b) Discuss the importance of t-distribution
' in test of significance.
| el A TeD RO SIe! i

340

(c) Explain the method of measuring the
goodness of fit in a multiple regression
model.
Tz sarEe oifRs OGN el e Fuw
AGfSro! Il 1|

(d) Discuss the uses of dummy variable in
regression analysis.
e R BaaRFe sees RRINER
forar|

(e) Discuss the characteristics of a good
estimator.
<5t ol SiFEE RSN &l |

(/) Explain the causes of autocorrelation
in linear regression model.
R TR SRS TR AR FRARE
TR <40
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Answer any four of the following questions:

10x4=40

O eI Rl BB Sed Rl

(a) Discuss the property of linearity and

(b)

(@)

unbiasedness of OLS estimators.

OLS Si71 (IRl Sl “wrsiioaiael 43 it
40|

Using OLS method fit a regression line
of Yon X to the following observations:

O] OF AF X § 829 Y F TEe @2
OLS *afes qiat 5g 341

X: 40 45 50 42 45 45 48
Y7 20 w1 23S05MN D NRO6NED IR0 S

Explain the consequences of auto
correlation on OLS estimation. How can
auto-correlation be corrected ?4+6=10
OLS 9iFeTa9 FaR AZATRS Tl T
90| 3 T (M e AR e

Explain the ., conscqgiences Wof
multicollinearity.

2 FAPTES AR SIS 5 |
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(e) A random sample of size 10 from a

normal population gave the following
values: 9+5=10

65, 12, 68, 74, 11, 61;:63, 69,7783 71,
Test the hypothesis that population
variance is 32.

(The tabulated value of z° at 5% and
1% level of significance for two tailed
test with 9 d.f are respectively 16.919
and 21.666)

e 2
Also mention the properties of X°-
distribution.

o @5l 10 ST SRARS Ta fE 2
65, 72, 68, 74, 77, 61, 63, 69, 73, 71.

3319 TS epEe 32 e eiae SEEe (5%

F 1% © ¢° 1 Olfeeee A9 9 d.f te
@ 16.919 WIF 21.666)

2 599 (@R ol

Discuss the methods of detecting
heteroscedasticity.

Ay Rver [y <11 A@fetaT o
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(h)

Explain how specification error may
arise in case of 5+5=10

(i) Omission of relevant explanatory
variables from the function.

(ii) Inclusion of irrelevant explanatory
variables.

were M3l (e ReeT {999 @ (Femes ©ed
o Iyl 41 8

() T IS P beTe A ASIS (RO |
(i) SRPRET b SRfe TN (Fae |

Explain the remedial measures of
multicollinearity.

IS AfOPTLET IR ol |
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