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‘M.Sc. DEGREE EXAMINATION OCTOBER/NOVEMBER 20 19,
' THIRD SEMESTER '
Statlstlcs _
Paper IV TIME SERIES ANALYSIS

" Time : Thr-ee hours B ' _ ' : M'aximum‘.: 75 marks

(Ne additional sheet \.vi]l-be su’pplied)- o L

_PART A — (5 x 8 =15 marks)
Anewer any FIVE questions.
~ Each question carries 3 marks.

- Each question should not exceed 1 page.

'L Explain ACF and PACF.

2, Descmbe multlple moving average smoothlng method

- 3. . Writea bt_)ut Auto regressive (P). o
4. Explain about statioria'ry processes.

5. Descnbe ARMA model.

6. E'xplam forecastmg and hst out deferent forecastmg method : o

1. Describe ab‘out weakly stationary process.

Ny 8.. erte about Fourler transform

PART B — (4 x 16 = 60 marks) o
: Answer ALL questlons. ‘
Each questmn carrlee 15 marks
Eaelll questlon should not exceed 6 pages
9. : Write about Holt winter linea’r model.
Or

10. Describe Brown's trible exponential smoothing.



11.

- 12,

13,

14,

156.

16

-Describe residual analysis.

Explain ARIMA (p,d, q) process. . L o .

Or
Derive relation ship between moving average and exponential smooting.
List out steps for ARIMA model for estimation of parameters.

Or

- -

‘Explain 'pefiodegram with an example.

or

Write about correlogram analysis fot Auto regression. -




