
IVAN RANKOVIĆ 

Time Series 



 
 

- Vremenske serije 
 
 -Definicija 
 
 -Komponente (trend, sezonska, ciklična) 
 
 -Modeli (AR, I, MA, ARMA, ARIMA) 
  
 -Stacionarnost 
 
 -Nestacionarnost (“kvalitet” stohastički – df 
 i ar, deterministički - r) 

 





Transform -> Create Time Series 
*samo numeričke promenljive dolaze u obzir 

 
 
 
 
 
 
 
 
 
Sta radi SPSS? 
 
  



Function: 
 - difference 

 - seasonal difference 
 - center moving average 
 - prior moving average 
 - running medians 
 - cumulative sum 
 - lag 
 - lead 
 - smoothing 



Difference (razlika) 
- nestacionarnost -> stacionarnost 
- trend stohasticki 
- trend ocekivanja (prvi I drugi red) 
- sezonska komponenta 

 
 
 
 
 
 



Seasonal difference 
 
- iskljucujemo sezonske fluktuacije 
- mesec, kvartal, godina 
- gruba forma 
- lag-m 
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Center moving average  
 
 

-izravnjavamo seriju da 
bismo lakse primetili trend 
-sezonska komponenta 
-izbacuje slucajan sum iz 
serije 



Prior moving average 
  
-izravnjavamo seriju da bismo lakse 
primetili trend  
-sezonska komponenta 



Running medians 
 
 -izravnjavamo seriju da bismo 
lakse primetili trend  





Cumulitive sum 
promene u stohastickom 
sistemu 
 



Lag 



Lead 



Smoothing 
 
- sezonska komponenta 
 http://www-
01.ibm.com/support/knowledgecenter/SSLVMB_21.0.0/com.ibm.sp
ss.statistics.help/alg_create_smoothing.htm?lang=en 
 

T4253H izravnjavanje 

http://www-01.ibm.com/support/knowledgecenter/SSLVMB_21.0.0/com.ibm.spss.statistics.help/alg_create_smoothing.htm?lang=en
http://www-01.ibm.com/support/knowledgecenter/SSLVMB_21.0.0/com.ibm.spss.statistics.help/alg_create_smoothing.htm?lang=en
http://www-01.ibm.com/support/knowledgecenter/SSLVMB_21.0.0/com.ibm.spss.statistics.help/alg_create_smoothing.htm?lang=en
http://www-01.ibm.com/support/knowledgecenter/SSLVMB_21.0.0/com.ibm.spss.statistics.help/alg_create_smoothing.htm?lang=en

