SERIES TEMPORAIS NO SPSS -
16

Comandos Basicos
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tled1 [DataSet0] - SPSS Data Editor,

File Eclit “iew Data  Transfortm Analyze  Graphs  Utilties  Add-ons Window  Help

CHA E 00 B0k A g E8E 500

20 |

WARDODDT | war | war | war | var | var
1 346456,00
2 373658,00
3 52174700
4 406768,00
5 408651,00
B 401295,00
7 437569,00
8 417755,00
=l 495464,00
10 451050,00
11 48545600
12 500933,00
13 582889,00
14 553503 ,00
15 538282,00
16 436758 ,00
17 571327 00
138 B59906,00
19 B47793,00
| 20 | esE213m0 ]
21 69306600
2 89637700
23 B37569,00
24 676465 ,00

Entrada de dados
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e —
Criando a periodicidade da séerie

Transform  Analyze Graphs  Ltilities Add

i hﬂ Compute Variahle...

x¢ Count Yalues within Cazes. .

XX Recode into Same Yariakles. .

L) B—l

| ¥ Eecode into Different Yariables ...
. fr’j.r Automatic Recade. ..
' ﬂ*E Yizual Binning...

| B optimal Binning. .

' E:E Fank Cazes. .

% Date and Time Wizard. ..

E Create Time Series. .

@.E Feplace Missing Yalues. .

@ Fandom Mumber Generatars. .

' @ Fun Pending Transfarms Cirl-
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va: Date and Time Wizard

Welcome to the date and time wizard

What would vou like to do’?
O Learn howy dates and times are represented in PSS
! : ) Creste a datedime variable from a string cortaining a date or time
O Create a datefime variable from variables holding parts of dates or times
O Calculate with dates and times

! : ) Extract a part of a date or time variakle

@ Aesign periodicity to & dataset (for time series data). Thiz ends the wizard and opens the
Define Dates dialog box

< Back || Mext » H Finish ” Cancel ” Help
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va1 Define Dates

Cazes Are

First Case Is:
Years

Years, guarters Periodicity st higher
Years, months e lewvel

Years, quarters, months oo 2007
Days

Weeks, days

Weeks, work days(a)
Weeks work days(B)
Hours

Morth: 1 12

Days, hours -

Current Dates:
Mane
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st *Untitled1 [DataSet0] - SPSS Data Editor

File  Edt “iew Data Transform  &nalyze Graphs  Ltilties  Add-ons

EHE [ &0 m=E A BHE SERE %

1 WARDDOOT |34E4SE
\VARDOOO1 YEAR_ MONTH_ DATE_
L | 345456 00| 2007 1 JAN 2007
2 37365800 2007 2 FEB 2007
3 52174700 2007 3 MAR 2007
4 40676800 2007 4 APR 2007
5 408651,00 2007 5 MAY 2007
B 40129500 2007 B JUN 2007
7 43756900 2007 7 JuL 2007
5 41775500 2007 5 AUG 2007
g 49845400 2007 9 SEP 2007
10 49105000 2007 10 OCT 2007
11 48545600 2007 11 NOY 2007
12 500959 00 2007 12 DEC 2007
13 58255900 2008 1 JAN 2008
14 55350800 2008 2 FEB 2008
15 538282 ,00 2008 3 MAR 2008
16 43675800 2008 4 APR 2008
17 57132700 2008 5 MAY 2008
18 659906 00 2008 5 JUN 2008
19 B47799,00 2008 7 JUL 2008
20 556213 ,00 2008 5 AUG 2008
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Analyze  Graphs  Uilties Add-ons Windowy  Help

@ %

Reportz

Descriptive Statistics

Takles

Compate Means
zeneral Linear Maodel
zeneralized Linear Models
Mixed Models
Carrelste

Regression

Loglinear

Meural Metworks
Clazszify

Data Reduction
Scale

Monparametric Tests

@ Create Models. ..
Apply Models.

Tithe Series

T T ¥ ¥ v ¥ ¥ ¥ ¥ ¥ ¥ ¥ ¥ ¥ ¥ ¥

Survival

Mizzing Yalue Analysis...
@ - & @ Seazonal Decomposition...

Multiple R k
LS TR Eu?_l Spectral Analysis..
Complex Samples r
Quality Cantral b @ Sequence Chartz. .
ROC Curye Autocorrelstions...
@ Cross-Correlations. ..
2008 a8 AlG 200

Selecionando o0 modulo de séries temporais

e a analise a ser feita
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Selecao da variavel — alisamento exponencial

«:f Time Series Modeler,

Varisbles | Stetistics | Plots | Output Fiter | Save | Options |

Dependent Yariakles:

“Yariables:

{I YEAR, not periodic [YEAR_]
{I MCMTH, period 12 [MONTH_]

¥ W ARDOODT

Inclependert Wariables:

Method:  |Expert Modeler b Criteria...

Expert Modeler
Exponential Smoothing_—

<=2 Time Series Modeler

AR 2,
Estimation Period Forecast Period
Start: First caze Start: First caze after end of estimation peri
End: Last case End:  Last case in active dataset
Ok I [ Paszte ] ’ Reset l [ Cancel ] ’ Helg l

~Model Type

Monseasonal:
O Simple
f:] Hnlt's: linrar trend
O Brown's linear trend
O Damped trend
Seasanal:
O Simple seasonal
O Wirter's additive
(%) Wvinter's muttiplicative
Currert periodicity: 12

: Exponential Smoothing Criteria

@ Mone
O Sguare root

() Matural 1o

~Dependent Variable Transformation—

I Cortinue I [

Cancel ] [ Help
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Varisbles | Statistics | Plats | Output Fiter | Save | Options

Dizplay fit measures, Ljung-Box statistic, and number of outliers by model

rFit Measures
Stationary R sguare
|:| B zquare
|:| Root mean sguare error

|:| Mean ahsolute percentage error

|:| lean absolute error
|:| Maximum absalute percentage error
[ ] Magimurm absolute errar

[ ] Normalized BIC

rStatistics for Comparing Models Statistics for Comparing Models
Goodness of fit |:| Parameter estimates
|:| Residual autocorrelstion function [ACF) |:| Rezidual autocorrelstion function (ACF)
|:| Residual partial autocorrelation function (PACF) |:| Reszidual pattial autocorrelstion function (PACE

[ ] Dizplay forecasts

[ or [ easte [ ezt [ comoel J[ e ]
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uai Time Series Modeler,

Variables | Stafistics | Plots | Output Fiter | Save | Options |

rForecast Period

O First case after end of estimation period through last case in active dataset
@ First case after end of estimation period through a specified date
Drate:
ear | Month |
2011 h2
rUser-Missing Values ——————— Confidence Interval Width (36

@ Trest as inwvalid Prefiz for Model ldertifiers in
Outpt:

() Trest as valid )
Maimum Mumber of Lags Showwn
in ACF and PACE Output:

[ox ][ esste ][ eset [ cocel ][ ren ]
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Time Series Modeler

(Processing..)

[DataletO]
Model Description
hodel Type
Madel 1D WARDODO1 MDdE!|_1 Winters' Mu|tip|icati\;e
Model Statistics
Model Fit
statistics Ljung-Box Q(18)
Mumber of Stationary R- Mumber of
Mode| Predictors squared Statistics DF Sig. Outliers
YARDDDO1-Model_1 i 362 20,533 15 152 i
Forecast
nnde] Jan 2011 Feb 2011 Mar 2011 Apr 2011 Tl &y 2011 Jur 2011 Jul 2011 Aug 2011 Sep 2011 Oct 2011 Moy 2011 Dec 2011
VAROOOO1-Model_1 Forecast 905487,54 | 82518867 944771,81 88202857 90892862 91841451 | 1027927 41 917576,79 9501456,51 980906,75 987957 32 966657 25
UcL 1037828,73 | 981688,87 | 113840151 | 1086734,29 | 113658863 | 1164273,09 | 131215544 | 1188984 41 | 1242720,43 | 129342810 | 1313291,94 | 1296151 65
LCL 77314634 | FEBADE 48 TE114212 7732285 GE1268 61 72655 93 743699 38 4616917 GETAY2 50 GEA385 40 GE2E22 70 37162 85

For each model, forecasts start after the last non-missing in the range of the regquested estimation period, and end atthe last period forwhich non-missing values of all the predictors are available or atthe end date
ofthe requested forecast period, whichever is eatlier.

—— Observed
= Forecast
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Selecao da variavel — Expert Modeler

£ Time Series Modeler

Verisbles | Stafistics | Plots | OutputFiter | Save | Opftions |

Watiahles: Dependent Variakles:

¥ waroo0m

]

Independent ariables:

{I YEAR, not periodic [YEAR_]
il MWOMTH, period 12 [MONTH_]

[+]

Methiod: [Exper‘t Modeler "I [ Criteria...

hadel Type: Al madels

Estimation Period Forecast Period
Start: First casze Start: First caze after end of estimation period
End:  Last caze End: Last casze in active datazet

[ QK I [ Paste ] [ Reset ] [ Cancel ] [ Help ]
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