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PSG COLLEGE OF ARTS & SCIENCE o
T (AUTONOMOUS) ; o S

LS L BSc DEGREE EXAMINATION MAY 2022
TS R ’ (Frrst Semester) :

i Branch STATISTICS
TIME SERIES AND INDEX NUMBERS

Tlme Three Hours v. S Max1mum 50 Marks
~ SECTION-A SMarksf_ T e

i - Answer ALL questions -~ .. -
ALL questlons carry EQUAL marks v (5 x 1 = 5)

| 1. .Arrangement of statrstlcal data in chronologlcal order is known as_ i
-~ a) stochastic process o o " b) Time series - e
L ,c)Analys1s of trme ' '_: d) demand analysrs :

18STU02 R

2. The oscrllatory movements m a tlme senes w1th perrod of oscrllatlon more than one year o
. aretermedas__ AR . L e
“ -~ a) Seasonal variation - l-} R b) Cychc varlatlon -
:’c) Secular trend R S d) Irregular varlatron ’

‘ﬂThe beast average for constructmg an index number is .

';;‘j-‘;‘_‘v';a) Mode Lo "b)yMedian - .
L) Geometnc mean g - d) Arithmetic mean -

) ': ' .f{’:The Flsher s 1ndex number dose not satrsfy the .
SRR a) Unit test g_’i? © b)Time Reversal test
©). C1rcular test e d) Factor Reversal test

' 5.°The ponsumptxon of leed Caprtal known as___

- a)Depreciation -~ b)Capital Formation -

o F;.; 'c) Investment R S | o d) Retarl tradlng

SECTION B(15 Ma;) |
.- Answer ALL Questions Tl | |
ALL Questrons Carry EQUAL Marks : (5 X 3 ~~15)

6. a. Frt a strarght hne trend by the method of least squares to the followmg data

s 55 1998 T7999 2000 2000 2002|2003 [ 3004

N crores)

~ [Sales(in | 76| [80 M0 |14 138 (120 174 [190

_ . SN (or) :
b Explam about the 1rregular varlatlon 1n tlme serres L) RN A
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7 a Calculate seasonal mdlces by ratlo to movmg average method for the glven data e
o Quarter\ Year 2001 B 200‘2 | 2003 o ‘2004» :
SoQt . b 75| 8 ol 9 i 100
‘,Q2 60 - 65 720 78
Q3 154 .63 . | - 66 172
‘-.-“Q4t'- 59 80 .8 . . 93

b Descrlbe about the measurement of cychc varlatlons

8 a. Explam Cham base mdex number : o ' o
: b L1st the uses of index number I o | o ' :
9. a, Prove that Fisher’s mdex number satlsfy both Factor reversal and t1me reversal test.‘

(o)

b Mention the uses of cost of living index number

10.a. LlSt the uses of" the natlonal income estrmate

(o)

b Explam about soclal accountmg method \

 SECTION-C (30 Marks)
- Answer ALL questions = = A
ALL questxons carry EQUAL Marks o (5x6=30)

| 1 l.a. Explaln In deta11 about measurement of trend.

(or)

b Obtam 5 yearly and 7 yearly moving averages for the followmg data

v,

yer 1112 13[4 [5_[6 7 T8 9 10

{Value [220 [208 [156 [210 [218 [240 [230 |220 |228 {244

Cfyear |11 |12 |13 |14 |15 |16 |17 |18 |19 |20

TValue | 260|254 |244 [236 [260 |280 270 [260 254 |270

Year |21 122 23 - |24 |25 |26 27 28 29 130

 Tvalue [297 [284 276|270, [290 [310 (300 [296 286 312 |

: 12.a. Compute the seasonal mdlces by the link relative method for the adjoining data o
- relatmg to the average quarterly prlce(Rs Per kg) of a commodlty for five years:

, Quarter\ - ;1996._. © 1997 e 19,9& BE 1999 2000 .
1" Year | N R T . v _
oo ] o300 L 35 31 | u-31‘ | 34
| 26 - | 28 | 29 | o~ 31~ 36 .
’ m | 22 | 22 | 28 | 25 26
~ IV BB 36 36 3/2". i 35 33
o ~(on) T P

b Explaln ratlo to trend method and glve 1ts merits and demerlts : , .
- ' 8 ' S “Cont...



R ; Cb_rnm_odity Quantity(units) o Expendlture (Rs.) -
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L ,13 a. Explarn basrc problems mvolved in constructron of mdex number S
) b Construct the wholesale prrce mdex number for 2004 and 2005 from the data grven :
s below (usmg 2003 asthe base year). ' Tl :
: Wholesale prlce (m '00 Rs) per qumtal ST
CommOdlty 2003|2004} 2005
A 1400 o 160p o 190)
B 1200 oa13of 0 140f
s (T T T BT
E

R T A |
250| 2700 300
4ooj 0] 450]

Lol

HEE

= .,':-"514 a Show that Marshall Edgeworth mdex number lles between Laspeyre s and Paasche s L

mdex numbers

(01')

b Compute prlce mdex and quantlty index numbers for the year 2005 wrth 2000 as base 7 .

year, usmg (1) Laspeyre s Method (u) Paasche S Method ‘and (m) Flsher S method

ol 12000 12005 {2000 2005
A 11000 - 1150 o 1500 - 900

€ s 160 T2 1150 360
D 130 0 |33 1360 297

o 15 a. Explam estxmatlon methods of natlonal income. -

(or) -

- b Explam 1n detarl about the drfﬁcultles 1n computmg of natronal mcome R



