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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
ToTq 2PPTRY T fa
(a) Mention one importance of normal
distribution.

2T+ 0719 Qb1 HPIFo! Sead 91 |

(b) When is F-test used?
P-+{30%1 (fSu 724 791 =¥ ?

(c). Give one property of t-test,
t-AAArmeq @B AT forar |
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(2)

{d) Mention one cause of heteroscedasticity.

RysifRvewa b1 a4y 139 TS 391

(¢) When does specification error arise?

Row R @6 fow e = 2

(). 'What is linear equation?

IRT N1 [ 2

(g) Write the fuil form of BLUE.
BLUET 579 S for |

(h) Define coefficient of determination.
IPE RO SRR forar |

(i) If the err-or- térm is not distributed

' normally with 62 variance, what type of
problem may arise?

3 @ e MR Rowm e o 2Raem
TR, (TR (TR TP < 279 2

() What is critical region?
A5y g 6 2

2. Answer the following questions : 2x5=10
SO 2PPTYRs el o

(a) Mention two properties of estimators.

SIPEA Y61 Caf By SeEmy 4
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(3)

{b) What does an error term represent?

& 9% o2 R w2

(c) Mention two sources of autocorrelation.

TACTITTIN 01 B Seard 91 |

({d) When does heteroscedasticity arise?

ReRoem ol Teg =2

(e) Distinguish between one-tailed test and
two-tailed test. ' ~

GF-RRAME WF R-RREE PR e
o7 fersim |

A AR 7\ AT
e D A T e
: SRR e E D S et 3

3. Answer any four of the following questions :
' 5x4=20

o 2PepTRd R GRIe SRR T fra

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

mmqmﬁ?mmqmmm‘

(b) What is hypothesis testing? What are
the various steps of hypothesis testing?

1+4=5
ofrme el 7 oew JRree R{fen BN
e
( Turn Over )
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4. Answer the following questions :

( 4 )

and type-11 error.

=4

e-l

Explain YP B A A A
wraq Fo AT

oqy SR &
fewt | |

«wplain the concept of regression,
IE);?SI::uss the importance of regression in
economics. 243=5
SR GRS T T | SAANES R
g o wcEAl F91 |

Distinguish between multicollinearity
and autocorrelation.

IOTET IF TR O NLF
HCeoAl <491 |

Explain the method of measuring the
goodness of fit in a multiple regression

model.

® SEEEY o3y Tew @erel T =R
AR SCOT N T |

10x4=40

©od 2PTRd ed

(a) Estimate the regression lines from the

following data : 10

fRafeiRe w3/ [ X9 @/ ® YT SN &9
YPe 41 :

X : 78 B9 97 69 59 79 8 61
Y : 125 137 156 112 107 136 123 108
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(5)

Or / &t

Explain the consequences of aute.

correlation on OLS estimation. How carn
autocorrelation be corrected? 446=10
OLS a9 TACTDTHRA  FAACAIR A

A 9 TN (FEMR SS914 A1 2

(b) What is test of significance? Mention the

various steps associated with tests of

significance. 3+7=10
Tl Y= [T 2 AT KRR e Wi
ACTPIR TCAY 91 |

Or / =AT1
Explain the consequences of multi-
collinearity. 10
ITTTTTRI SRR SCEAGA 4 |

(c) State and prove Gauss-Markov theorem
for B; in linear regression model
Y, =Bo +B1 X +u;, where By and B, are
parameters and u, is stochastic term. 10

Yp =Bo +B1 X +uy TRRT QAR SIES
ME-AAFS TGO AS SF U9l I 1 X9 Py
R B, ALA T HE u, Fo MW |
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(d)

24A/704

(6)

Or / &y

pistinguish between null hypgyy,,, .
alternative hypothesis. Whep, e AN

square distribution used? A ran;hi,._
sample of 5 students from 4 Clagg ;»m
88 wag

taken. The marks scored by them are 8
40, 50, 90 and 80. Doesg these samb 1'
observatic?ns confirm that the a:sz
average is 707? [Tabulated value of
t=2-78 corresponding to (n - I)d.f].

(n-1) drfsg Q{%W‘O{]

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

U5 9 ARTETR (Y =19 RuwRAE voe
WWWW,W@W#W@T@?’
fAomaa oware afdwor vere Rwes wraze o4
T 7 QAN 90
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(7)

Or / 99dl

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

SR vered TRl Row [@a @b @oeme
TEd W R T G2 FOI AR M
01

* % %
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