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Overview

® Background
— “Pris” an integral part of ISEE
— Interface/communication with other applications

®* Hierarchical estimation of an index in "Pris”
— Elementary/micro index estimation

— Aggregation of elementary indices
— Integration of weights into the application
— Chaining in "Pris”
— QOutput / Results
* Display
¢ Controls in “Pris”
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Background

* |ISEE

— DynaRev (~Dynamic editing)
+ Administration of weights (index calculation)
* Price data

— “Pris” A 6-step Index estimation application.
+ Model specification
+ Data source
+ Variable specification
+ Elementary aggregates
¢ Sub indices
* Results
+ "Pris” with DynaRev as a data source

* “Pris”
— Interface/communication with other applications

— A-z Iin one set
¢+ Interactive, menu-based with tips and help-texts
+ Index estimation and statistical estimates
¢ Editing and controls
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Hierarchical estimation of an index in " Pris”

* Model choice
— Elementary/micro index estimation

— Aggregation of elementary indices
¢ |-type Index?
¢ P-type index?
-10] x|

fdodell ] Filer ] “ariahler ] Elemertsatniva ] Delindekzer Resultater ]

Vel kommen !

Infarmasjon og hielp finner du ved 3 ipkke Hielp-knappen nede tl venstre.

Start med & velge elementaenndeks og agoregenng aver elementzenndekser, og tykk Meste knappen nedenfar,

— Elementzenndeks
" Carli [aritmetizk giennomsnitt av prisrelativer)

™ Dutot [rate av artmetiske giennomsnitter av prizer]
" Jevons [geometrisk giennomsnitt av prisrelativer)

—Aggregenng over elementaerindekzer
™ L-ype indeks
™ Petype indeks
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....... continued

® Data source
— SAS files from Unix/windows
— Directly from DynaRev (data editing application)

racell

Filer ] wWariahler

Welg LM server og bkl kaoble il

Serer I F.odiak

fobletil || Koblefra |

l

Elemertzerniva ]

Index ID

l

Datakilde: | ¢ Unig ¢ Windows % DynaFew

Drelregister

[LAGRIN |
Index name

* | 113 ENVMRT

Frequency
(period)
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.......continued

* Variable specification
— Prices: reference prices as well as current price

— Weights
— Chaining details**
IOl x|
hodell ] Filer “arighler ] Elementserniva ] Delindekzer ] Resultater ]

Welg wariabel for bazizpriz nedenfar [walgfritt]

Br Periode
Basispris | PRIS(Price reference period) x| f2o03  x|ff1 =]

Piis |Pris (Current price) | EEN| BT
WektLtype ekt (Weights) =l fzo0e =l =]
SEREEEE Ivekt_iust j I j I ll

jeding | Chainina reference |

9
V Ar Periode
v “elg ny starmm Bruk indek.z fra IEEIEIEl j |1 ;I o stamnme




ttttttttttttttt

> D T,

Integration of weights in to the application

* weights groups in DynaRev are referred to in a matching

order as in the price data.
— The variables must exist both in the weights data and price data

— Special attention should be given to the hierarchy of aggregation.

Egl File Fil Wis Hjelp Window

Pl | Filer | wariakler

Welg phterligere klazsifizeringswariable | elementaarniva [valgfritt]

|v&REGRUPPE -]

|STRATUM — _”l
| ~|_»|
I =1 _=]|
I =1 _=]

=

Elemertzerniva ] Delindekser ] Resultater ]

“Welg koblingswariable mellarm wektfil og datafil. vaer opprierkzom pa at rekkefalgen du oppair varablens | er viktio.

Specification variables (Lysbilde 9)

> lementaarniva

Yelg unik identifik ator

[oRGMR =1 =]
! =l| x|
! =l| |/

v

|ORGMR —

v

Further disaggregates the weight groups to lower
level components. Where this Isn’t filled, the weight
groups become the elementary level indices

Unique ID
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Output and display

* Defining sub indices
— Single: sub indices are organized on the basis of one of the
classification variables. Example: sub index by service type

— Complex: Combines more than one classification variables. Example:
sub index by stratum for every service type

Sl Fle Fil Vis Hielp Window

Model |  Fler |  Varistler | Elementerivi Delngekser | Resutater

Velg delindeks (valgfritt)

Delindeks type

@ Enkel (Single)
(" Sammensatt (Complex)

Sub index

|LAGERTYPE — o s
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.......Continued
* Results display

=, SAS - [Pris]

Gigh File Fil Wis Hielp Window

Angi hvor du vil lagre ut - datasett: | — Unix & Windows |

Welg hva du ensker & giere: [+ Beregne indekser [ Pavirkningsgrad I+  Statistiske kontioller/revisjon

Mode | Filer ] Variabler | Elemerteosrniv ] Delindekser Fesuttater

Indeksar =% Imdekser I b I

anans ey anans | ® |

Rstudent |__ = |
Rstudent arensevends | =z

Drifits | x |
Diifitz grenseverdi | >

HB o f x|
HE parameters: u | _‘?I A _‘?I B[ _?]

Prisgrat [ ... per delindeks [

Pav.grad | x | I Pioi

Alternativer

[+ ApneiExcel

I DOwedor indskses til DynaRey | & Indelksen e en endelig indeks
" Indeksen skal kun brukes som justeringsfakior for velkter

I Owerfar statistizke kontroler bl DynaB ey
™ Utelate observasioner

® Graphical presentation of prices. (Lysbilde 13)

®* Results can be viewed in SAS-results viewer / html, SAS dataset, excel dataset

¢ SAS Output.htm
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......... Continued

* Statistical estimates
— Variance
— Standard deviation
- CV

— LB and UB of confidence intervals
+ Lyshilde 14

12
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Chaining in " Pris”
* "Pris” always generates a chained index. But for the chaining to be accurate a

chaining reference must be specified. The index prior to the price reference
period is set as a chaining reference.

Chaining

A Periode
v elg ny stamme Bruk indeks fra |2|:||:|E| j |1 j s0m stamme

* The index to be utilized as a chaining reference had to be transferred to
DynaRev in preceding periods

Alternativer

— Open in excel

v dphe i Excel [ Kaoblinger
[ Overfer indekser il DynaPley | (% Indeksen er en endelig indeks .
4 ™ Indekzen skal kun brukes som justeringsfaktor for vekter Matching
Transfer to DynaRev

[ Overtar statistiske kontroller til DynaRev (transfer statistical controls to DynaRev)

[ Utelate Dbﬁervasinner(EXdude observations)

15
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........ Chaining continued

* “Pris” allows for

— Direct chaining
+ When changing only price reference period
+ When changing only weight
+ When changing both weights and price reference period

— Indirect chaining (Price adjusted weights/ adjustment factor)
+ When changing only price reference period
+ When changing only weight

— The adjustment factor for weights is calculated in “pris”
and transferred in to DynaRev where the adjustment
takes place

— Lysbilde 17

16
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Controls in "Pris”

* Data controls
— Temporary exemption of observations (extreme values)
— Matching between price data
— Matching between price observations and weight groups

— Chaining control: matches between elementary groups before and
after the chaining reference period

D:\VVoorburg2009\Pris SAS Output.htm

¢ Statistical controls
— Rstudent, Dffits, HB, price graph
(Lysbilde 19)

* Aggregate control:

— Degree of influence — applies to a group of data and measures the
degree to which an elementary group influences the total index

18
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Degree of influence

o) 12 15.58 0.49
/Q 2006/1
15.25
2005/4 I,
) 15.32 0.51
2005/3 7
15.02 0.5
2005/2 I,
0.49
2005/1
T i T T, 071606097 »X

Elementary groups

(=19
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Thank you!



	“Pris” – An application for index estimation
	Overview		
	Background
	Hierarchical estimation of an index in ”Pris”
	…….continued
	…….continued
	Integration of weights in to the application�
	Output and display
	…….Continued
	………Continued
	Chaining in ”Pris”�
	……..Chaining continued
	Slide Number 17
	Controls in ”Pris”	
	Slide Number 20
	����Thank you!

