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of the Section/Pa i : '
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Augmented Dickey-Fuller Test.
(d) Durbin-Watson (DW) Statistic.

on its most recent value plus an

ce of the error term, given past
ors.
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3. A time series process with constant menn and  varianee where the covariance betweoen any e
random variables in the sequence dopends only on the distance between them is called :
{a) Covariance stationary.
(b1 Covarance.
(¢) Covariate.
(d) None of the above.

4 The remaving of the seasonal ‘components {rom a monthly or quarterly time series is known as !

(a} Detrending. e, (b}~ Data mining.
(e) Data frequency. 7 (d) Deseasonalizing, :
. is a term used to describe the presence of an en dog‘éﬁb gﬁitbi&;iator}r variable.

(a) Endogenous sample selection.
(b) Endogeneity.

(¢c) Economic significance.

(a)

ymetric procedure used to - sample selection bias due to incidental
' missing data.

(b) i di ant future are highly correlated with
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8. In forecasting, a confidence interval for a yet unrealized futupe value of a time series varighle is
known as ;

ta)  Forecasterror, o - by Fixed effect.

(el Foreeast intery (d} None of the above.

s

The difference hetwe
equation : w

{e} Mean squared error.
10. A time series process whose join

(a) Stationary.

(e} Normal distribution.

more unrelated time series processes simpl wrated time series

(such as a random walk), or both :

(a) Spurious regression.

Pooled data.
“I1d) Time series data,

ata ranges based on inputs from a specified

. atical

(h) It applies autoregressive movi
meodels to find the best fit of a
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Part B (Very Short Answer Questions)

Answer any five questions.
, ﬁmh questwn t,aw ies a weeghtage of 1.

18. What do you mean

19. Whatis regression .

20. Define normal distribution.

21. What do you mean by autocorrel;
22, Define Covariance.

| 23. What do you mean by estimation ?

1 = 5 weightage)



