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The figures in the margin indicate full marks for the questions.
Answer either in English or in Assamese

1. Answer the following questions : 1x4=4
wers fratt eixig Bag fami ¢

a) What is linear regression model ?

Cafie STt S 2
b) Define auto correlation.
6 F{RCETbE g |
c) What do you mean by BLUE ?
BLUE 3feite1 & 3= 2
d) All OLS estimators are linear estimator. (State true or false)
FSCE! OLS WISz 2el (ARF Sieerd | (379 (+ SP7e))

2. Answer the following questions : 2x3=6
©eTd e Bas faar :

a) Explain the concept of multiple linear regression.
TRARIF AR QI=EACG1 7101 31 |

b) What are the basic assumptions of linear regression model.
TR e wfdy s Tz & & ¢

c¢) Given that the regression equation of Y on Xis Y=2X+4. State
why the regression equation of X on Y now cannot be
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X=-14Y+3.

ol 720 (9 X T @9IgS ¥ STsireae] HNGeloo! 020z Y=2X+4, &

PRAS YO X IATRRED! X =—1.4Y +3 T ARIE Sret weefan |
3. Answser the following questions (any two) : 5x2=10
e IR aa ol (Rigerean got)

a) What is the principle of least squares ? State the properties of
least squares estimators.

1+4=5
TS sfa st 6 2 Uow 3o e TR (el e |
b) Discuss the importance of multiple regression.
@ ANEIT @FF W01 34 | :
¢) If ¥, =p,+B,X, + B X, +U, is the multiple regression
model, then estimate f,, A, and f;.

W ¥, = B+ Py Xy, + P Xy, +U, TG boTerd 32 iR, (o0
B, B, 9% p, I Refa =t |

Ye’
d) Prove that (014 341) 7 t=1-

Zy,-z .

where (3©) e=y-p

3+2=5
4. Answer of the following questions (any three) : 10x3=30
weTe Al eTaRe Bl frat (Riceieat foran) ¢
a) Write an explanatory note on econometrics, its methodologics,
scope and limitations. 21x4=10
w3, 3R LAY, STe SIS ARl 8o bl FIEF (G
forat ' :
b) Write notes on : 5+5=10
CBrt forat ¢
i) Relationship between variables.
pore RIS MEo ATF |
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ii) Multicollinearity and its consequences.
IETRRES! S AN FeAIweT iR |
¢) i) Explain the testing procedure for : 5+5=10
weTo el ATHCGIY 28Tl qef1 i 2

Ho:B=0
for the linear model
s (AR sTime Wi
Y=a+BX,+U,i=12,...n.
ii) Explain the test for linearity of regression.

TR caReeid sidee A I T4 |

d) State and prove Gauss-Markov theorem. 10
SNSZAFS GoAAMIH! 1 S 2 <t |

¢) Discuss Autocorrelation and its causes. Discuss the process of
estimation of parameter £ for the model
Y=a+pBX,+U,
where U, is auto-regressive. Is the estimate unbiased ? 5+5=10
S5 S RE S B PRI el 91 | ¥ =a+ X, +U,
AREd SIET e B I W Awfe 399 79 T© @ U,
o5 RalfZ® | SNTEADCE! SHISAS ZAH ?
f) Write noteson : 5+5=10
(o1 ot ¢
i) Heteroscedasticity .
@57 TEEIERD |
i) Models used in econometrics.

weffifes TRT R T |
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