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Course code: STAT-306 Course Title: Time Series Analysis Full marks: 20

Answeer the following auestions.

01, Write the general sieps of time series modeling,.

Q2.  Dilferentiate between
i) Strong vs Weak stationary,
if) White noise & 11D noise,
iii) Single vs Double exponential smoothing,

iv) Random walk with vs without drift.

Q3. What is meant by the hyper parameters? Mention the use of such parameters i
smoothing techniques.

Q4. Wien a preliminary transformation is required for 2 given time series data? Explain the
reasons/featuers with respect to a tim.s series plot.
23, Following granhs ave the time series and its estimated residnals plot, respectively.
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1) Mention the important f2atures or 10e pIoE, -

1) Describe the process to fix/quantify the features of the plots.
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Tutorial 3 Jahangirnagar University Date: 02.10.2023

Department of Statistics
Savar, Dhaka-1342

Course code: STAT-306 Course Title: Time Series Analysis Full marks: 20

Answer the following guestions.

Ql. What is a linear process? Give some examples of such process. When an ARMA process
is considered as, i) a causal process and ii) an invertible process?

Q2. When would you prefer an ARIMA process to an ARMA process? Explain with a suitable
example. Distinguish between an ARIMA and a SARIMA process.

Q3. What is meant by the diagnostic checking of a fitted model? How would you proceed for
such checking? Explain.

%

Q4. Write the basic properties of a spectral density. “All the ACVF functions do not have the
spectral density”—Justify. Express the spectral density of an ARMA(p,q) process.
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