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for the guestions )

Answer either in English or in Assamese

1. Answer the following questions :  1x10=10
Ood PR Bes
(a) Mention one importance of normal
distribution. \
PTAI) T0d b1 S Ieel SCay <41 |

-~ (b) When is F-test used?
F-{{r% o8 IRPA AT

(c) Give one property of t-test.

-1 o1 CIMBT fera o
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(2)

(d) Mention one cause of heteroscedasticity.

RyRoee b1 2y IR S T4 |

(e) When does specification error arise?

o RRa o6 @fom Tee =2
() What is linear equation?
R s 2
(g) Write the full form of BLUE.
BLUES =< W for47 |

(h) Define coefficient of determination.

JFH TR AL a1 |

() If the error term is not distributed
normally with 62 variance, what type of
problem may arise?

% B o R R’ SgEe o 2RFer
AR, (ORTA (RFCAER TPR T8 X9 ?

() What is critical fegion?
@b v 2

2. Answer the following questions : 2x5=10
o 2PTRY T f |

(a) Mention two properties of estimators.

W o1 IS Sre 0 |
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(4)

(c) Explain type-I and type-II error. 5
A PRI &6 WF R oFEa #Ffo Imm
o .

. {d) Explain the concept of regression.
Discuss the importance of regressmn in

€economics. 2+3=5
TR QIREICET 01 40 1| WS FpEeR
Y I ™A 41 |

(e} Distinguish between multicollinearity
and autocorrelation. _
PR TUF WOREH TS AL
AL FA1

(/) Explain the method of measuring the

goodness of fit in a multiple regression
model.

| e WiRe ey @erel Y F_l
[&SToT 0T 7 |

4. Answer the following questions : 10x4=40
©o] PP T e
(a) Estimate the regression lines from the
following data : i 10

ﬁﬁﬁfﬁﬁwwmemwwqm
HPIE 9 ¢

X : 78 8 97 69 59 79 68 61
Y : 125 137 156 112 107 136 123 108
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(5)

Or/ &A1

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

OLS oo FITTOEETN TGedd T
F90 | 93 TP @R STedR AR 2

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

significance. 3+7=10
SdFel w2 WD *{rFE 7o wive
TR e 1|

Or/ 5[1
Explain the consequences of multi-
“collinearity. : | 10
IR SRR A1 31 |

(c) State and prove Gauss-Markov theorem
for B, in linear regression model
Y, =Bg +B X, +u,, where By and B, are
parameters and u, is stochastic term. 10

Yt =B0 +Bl'Xt +ut W‘I W WW
FR-TRES Ol IE W o499 T 1 I’8 B,
I B, o6 T A Uy Fo M |
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(6)

Or / 91

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
t=2-78 corresponding to (n—-1) d.f.].
2+3+5=10
e s o R S T/ < o |
chi-35f Rege e 39z8 1 =07 9O o7
5 W PR TR wHERCe® @R A |
oS8T 779 I 80, 40, 50, 90 WF 80
W, @ RIEE A MRT 56 70 I
AT TRA? [t=2.787 OFRIEE T
(n-1) d.f 3 I S |

(d) 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
oT6e AW “RASTT (@i ' FRvmRFR vore

RS IR T W, I 01 Apfes

RewR crge ofSqe voF R I|ee w0

7 [ FA1 )
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(7)

Or / 5341

Explain how specification error may
arise if irrelevant variable is included in a
linear regression model. Explain the )
consequences of specification error. 4+6=10

AP vored wdl ReR R Ff coeme
TET W IR W2 R GO ASRTR AN

90U
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