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Explain the method of moving average for obtaining trend. State its merits and demerits

{(b) Obtain short term variations for the following time series by taking three yearly moving
averages.
Year 2004 | 2005 | 2006 | 2007 | 2008 | 2009 | 2010 | 2011 | 2012 | 2013
Productionof | 70 85 90 125 | 87 76 95 90 | 110 | 105
sugar (‘000
Kg)
OR

(a)
(b)

(a)
(b)

(a)
(b)

(a)
(b)

(a)
(b)

(a)

What is time series analysis? Explain in brief different component of time series.
Following table shows the figures of yield of cotton per hector in a Gujarat State during
the period from 1995 to 2000. Fit the trend line from the data and forecast estimated

yield of cotton for the year 2005.

Year 1995 1996 1997 1998 1999 2000
Yield of 920 1030 1180 990 1070 1160
cotton
(kg.)
Explain method of exponential smoothing.
Find Seasonal Indices for the following data.
Years Ql QZ Q?t Q4
1996 3.7 ANk 3.3 3.5
1997 3.7 3.9 3.6 3.6 '
1998 440 4.1 3.3 3.1
1999 3.3 4.4 4.0 4.0
OR

Describe Seasonal Variation in details.

Find seasonal indices by Ratio to trend method for the following data.

Describe Durbin — Watson test with éxample.

Explain problem of Heteroscedasticity.

Write a short note on Grouping of Observations.

Write a short note on Stationary time series. .
Give difference between Cyclical and oscillatory time series.

OR

Explain Auto-correlation function and correlogram.

2012 2013 2014 2015
Q1 75 86 | 90 | 100
Q2 60 | 65 72 78
Q3 54 | 63 66 | 72
Q4 59 80 | 8 | 93
OR
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(b)
(a)
(b)

(a)
(b)

‘Write a detail note on Periodogram analysis.

“Write a short note on Econometrics.

Write a note on Ordinary Least Square Method.
OR
Explain the problem of Multicollinearity.

Write notes on Nature and Scope of Econometrics.
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Q1 (a) gerer uctell AR AR Ugld MR AMtel. dolt cllew-cuet weuel, 0
Q-1 (b) SAA wHRSs ALl 12 AR ay ofl ARAA URRAA A weusicllat auue Aaal, 10

o 2004 | 2005 | 2006 | 2007 | 2008 | 2009 | 2010 | 2011 | 2012 | 2013
wise] 70 |85 |90 |125 |87 |76 |95 |90 |110 |105
GeuLEat (‘000
(3.010)
OR
Q1 (a) yoils Aell WA 9j? Aol yel el uasl &5 Ml unastl. 10
(b)  opogtct A%AML 1995 &l 2000 oll UHANNL ER12ULet 352€ELS UMl GUyall 10

wuisst oflAotl NresHl c2lddt B. A wrdl wHlRs Al we dAcgRuld
Aol Aot 53 AR ot 2005 HE sUell BERA GYRo] yellopiiot 53

ay | 1995 1996 1997 1998 1999 2000

suitell Gues (3.o1) 920 1030\ M 1180 [990 | 1070 | 1160

a2 (a) JGUED] C’ﬂij 82%0{1 (Exponentidl'Sthoothing) 3ld gl At 10
(b)  olAell s Al w2 W Yusuisl Aadl, 10

oy Q Q Qs on

1996 3.7 4.1 3.3 3.5

1997 37 | 3.9 3.6 3.6

1998 4.0 4.1 3.3 3.1

1999 3.3 4.4 4.0 4.0

| OR

Q2 (a) acel ualdel el [ArclRHl umAdl 10
(b)) oflAell MRy AR H2 ANl YusAS acte usldall yallaz GuAL 53N 10

Ancll.

2012 2013 | 2014 2015

Ql 75 | 8 | 90 | 100
Q2 60 | 65 72 | 78
Q3 54 | 63 66 | 72
Q4 59 | 80 | 85 93
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Q-3

Q-3

Q-4

Q-4

Q-5

Q-5

(a)
(b)
(a)
(b)

(a)
(b)
(a)
(b)

(a)
(b)

soflol — cledol 222 GELEWL WAL clel 53U
OR

(Qr-(Quctotat AHesLdl.
el solle] U GUR &8 olltl AUl
wAn WHRSs Aell Gu 5 ol cull.

URAR WA U (Cyclical and oscillatory) AHRS A[l cl2Rof v U §2U.

OR
2o uERI0ik (el wal SRAUM (correlogram) UHBLAL

wHausls (RRASUM) @A AARAR llu cull.

WA Qo BUR 25 ol cul.

Ordinary Least Square Method (OLS) Utt(d GUR ol Gludl.
OR

GeRAUAHIUAL UHRRAL WML

I MAeue] 23U ol sR1AA GUR olltl cull.
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