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2026
ECONOMICS
( Major )
Paper : ECO0600204
( Basics of Econometrics )

Full Marks : 60

Time : 2% hours

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

Answer either in English or in Assamese.

1. Answer the following questions : 1x8=8

Wﬁmm%—mﬁm

{a) What is an unbiased estimator?

THMO e [ ?

(b) - Define F-statistic.
F-eifenfeg sigen fra |
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(2)

(0 How many independent variables are
there in a simple linear regression
model?

e AR SRR = gbre e ToF 5
R ?

(d) Define multicollinearity.
IRERARFOR T e o

() What is dummy variable?
AT 5o 9 2

() Write the full form of OLS.
OLST < efcor forit |

(99 What does R? value of 0-36 indicate?

R? 3 9M 0-3649 % PH ?

(h) Is MS Excel a part of MS Office?

MS Exceld MS Officed S 23 ?

26A/297 ( Continued )



(3)

2. Answer any six questions from the following :

2x6=12
wrs AP °[1 R e = o9 e fors -
(a) Mention two uses of t-distribution.
t-3%13 o1 TARA SCEY 1

“‘} (b) Distinguish between type I error and
\l type II error.
| ooy o o oeRd T T~ fefa
0|

(c) Write the p.d.f. of normal distribution.
SPTHI 964 FSIA] ¥g FA=C0l fordi |

(d) What is confidence interval?
2MORA SR < ?

(e) State the Gauss-Markov theorem.

5{o5-TbS ©gcol ey 41 |

() Distinguish between parameter and
estimate.

oI55 S SIeied Sd o AT T
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(4)

(g) Mention the names of two tests to detect
heteroscedasticity.

fr Rve el 91 701 AR A9 SCE |

(h) What is specification error?

ot @ 2

(i) Define autocorrelation problem.

=<l oTgm AR ke o

() Mention two remedial measures for
multicollinearity problem.

IR ATV ST (01 T Tead 1 |

3. Answer any four from the following
guestions : 5x4=20

oo firl epPRA o[l R @Ie BifR6R Seq 4 «

(@) What 1is the significance of the
disturbance term in a regression model?
Explain.

SR SR QB WS M ke %2 <R
sl :
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(S)

(b) Explain the applications of chi-square
test.

‘ﬁ—ﬁ'ﬁf"l%’lﬁﬁmiﬂﬁﬂﬁml

(c) Explain the assumptions of OLS.
OLSY SfSHRAPTZ 01 41 |

(d) Explain the concept of hypothesis
testing using null hypothesis and
alternative hypothesis.

SRR GRECH] 9701 41 |

(e) Explain the application of dummy
variable in regression.

TS Ao tae] IR A F

() What are the sources of serial
correlation? Explain.

TS FDTERA ST 6 7 < 90 0

(g) Discuss briefly the tests for detecting
specification error.

Rt o Be =R RrEPR e
S 4 |
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(6)

(h) Explain how MS Excel helps in
solutions of econometric models.

SIS =R e MS Excelq R BE
A, I |

4. Answer any two from the following

questions : 10x2=20
oY 2PPTRA *{1 R e B B9 i
(a) Discuss the properties of normal
distribution.
SPTHRY IBR G572 SACHATET 47 |

(b) In a simple linear regression model
estimator B is an unbiased estimator.
G RE e TRET Wi
Vi =0 +BX, +U;® (491 @ OLS werm B
T 0] TR e |

{c) In a multiple linear regression model
Y =XB+U, show that ﬁ=(X'X)"U(’Y.

QﬁﬁhﬁaﬂmqwﬁY=xB+us a1
AB=(xx)lxy.
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(7))

(d) Discuss the consequences of hetero-
scedasticity.

R Roerr ARAFPIR SCEHAT 41 |

() What are the effects of omitting a
relevant variable in a regression model?
Discuss.

wqwﬁaﬁsmﬁ@maﬁwﬁm
erorReyz 6 8 2 SICeeAl 41 |
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