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Ina Conrado

Data Scientist within the Nordic AI & Analytics Team

Experience ranging from:

– Visualization

– Machine Learning

– Forecasting

– Text Analytics

– Ect. 

Background in Biostatistics and Data Science 

AI & Analytics Advisor, SAS Norway 
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SAS Econometrics 

• What is SAS Econometrics?
– Collection of Econometric and Time Series procedures and tools

• Types of tools in SAS Econometrics
– Time series analysis

– Cross-sectional econometrics

– Panel data econometrics

– Spatial Econometrics

– Seasonal adjustment and spectral analysis

– Time series data transformations

– Access to financial and economic databases
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SAS Econometrics vs. SAS/ETS

SAS Econometrics contains SAS/ETS. SAS/ETS is available in Viya SPRE 

SAS Econometrics procedures and action sets are on Viya platform, so it 
can take advantage of all benefits of Viya platform, like distributed 
computing, open access for Python, R, and other languages.

SAS Econometrics has many new procedures and more coming
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Uses of SAS Econometrics

• Media (Marketing) mix modeling

• Price elasticity modeling
– Capacity constrained events

– Supply and demand systems

• Customer lifetime value
– Churn models

• Policy and Environmental Impact

• Loss distribution models

• Credit risk modeling

• Consumer choice modeling
– Attribution modeling

• Spatial Dependence

• Forecasting
– Sophisticated univariate extrapolation

– Multiple regression modeling with time 
series

– Multivariate forecasting

• Time series data management
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Ways to Forecast with SAS Viya
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Case Study
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Electricity Spot Prices in Oslo

We have Monthly Spot Prices for Multiple 
Regions in Norway from 2011-2020.

Our goals are to:

– Forecast the Monthly Spot Prices for the
Year ahead for one region (Oslo)

Data obtained from: 

– https://www.nordpoolgroup.com/historic
al-market-data/
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Further Reading

Documentation:

– https://go.documentation.sas.com/?cdcId=pgmsascdc&cdcVersion=9.4_3.4&docsetId=casecon&docsetTarget=
casecon_intro_sect001.htm&locale=en

– https://go.documentation.sas.com/?cdcId=pgmsascdc&cdcVersion=v_009&docsetId=etsug&docsetTarget=title
page.htm&locale=en

Applications of SAS Econometrics:

– https://www.sas.com/content/dam/SAS/support/en/sas-global-forum-proceedings/2019/3596-2019.pdf

– https://www.sas.com/content/dam/SAS/support/en/sas-global-forum-proceedings/2018/2141-2018.pdf

– https://www.sas.com/content/dam/SAS/support/en/sas-global-forum-proceedings/2018/2114-2018.pdf

Relevant Blogs:

– https://blogs.sas.com/content/subconsciousmusings/2021/01/14/the-road-to-modern-econometrics/
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