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1. Choose the correct answer from the
following alternatives : 1x6=6

(a) The component of a time series
attached to long-term variations is
termed as

(i) cyclic variation
(ii) secular trend

(iii) irregular variation
(iv) All of the above
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(2
(f/ In exponential smoothing method of
(b) Linear trend of a time series indicates forecasting .
toward : (i) more recent values of the series are
(i) constant rate of change allowed to forecast the future
ik , B values than more distant
(ii) constant rate of grow . observations
‘e - . n
(ii}) change in [SSOILELIIC PIOETESSIO (i) more recent values of the series are
(iv) All of the above avoided to forecast the future
- - =Fedfis} i values
A rtaining {
() Moving ieTpEs method,of asce (i) both recent as well as distant
trend is not suitable for observations of a series are equally
(1) finding trend values important to forecast future values
(i) projections (iv) All of the above
(if) Both (i) and (i)
(iv) Neither (i) nor (ii) 2. Answer the following questions in brief :
' 2x6=12
- : 9, : i move
(d). Lmk' relatives in a time series re (a) What purpose is served by time series
the influence of analysis?
1) th I
“ LR -trend‘ (b) What is the difference between deter-
(W) cyclic Variation ministic and stochastic trends?
(iti) irr iati A
¥ ) Irregular Variation (c) Write the demerits of ratio-to-trend
(i) All of the above method  of measuring  seasonal
variation.
) Harmonic analysis method is based on (d) Wh the methods of
; the “fiinet : ssed in’'the form at are € methods o measuring
of °n Y, expressed in'th cyclical variations?
(i) Taylor’s function fe) Write the merits of raﬁo—to—moviﬁg
b o e average method in measuring seasonal
il :
{{ ; j I;mmonlc series variation.
) Fourier serieg
(iv) None of the above P25/1029 ( Turn Over
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() What do you mean by weak stationarity Or
and strict stationarity of a time series i
process? (b) What is meant by seasonal fluctuations
of a time series? Illustrate your answer
with suitable example. Mention the
; . _ objectives behind the analysis of

3. (@) What is a time series? Describe the Seasonal variation in a time series.
nature of the components of 4 time Explain the ratio-to-trend method to
series. How would you get trend valyes measure seasonal component of a
from an observed time series?  2+3+3=8 series. 2+2+2+5=11

. Or
B i o T hong AT o (a) Explaun_ the method of l}nls relatives for
ey _ : measunng seasonal variations. How do
models of a time series. Describe any identi les ; : :
G o you i ex:xtxfy cycles in a time series by
g trend by harmonic analysis? 6+3=9
(1) modified €xponential curve; Or
(i) logistic curve. Ha=3 .
(b) (i) Write a short Note on autocorrela-
tion function and correlogram 2+2=4
4. et . : (i) Find the me and var;

2 1Y are moving averages calculated in AR(2) mode] k1ol T
ana}yzmg a time series? How is the ' ;
period of moving average determined? 6 lai :

A study of demand (d;) for the past A f:n);pt»hagg e e ot Box-Jenkins
hanyearsliemtio | 10) has indicatog : .

the following

100; i=1, 2,3, 4.5
d,'= 20; t=6

1005 t=7 8 o, 10,11, 12

Compute g S-year moving average.

3+2+6=11

(b)

Or

Explain about the double-exponential
smoothing or Holt’s f;

orecasting methoq. Q
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