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Summary: Trade Up?
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Lag Models – Variables



Regressors by Month: Just T-1 and T-2



Regressors by Month: Multicoliniarity



Regressors by Month: All Months



Finite Distributed Lag: SAS / ETS



Polynomial Distributed Lag: SAS / ETS
data work.TradeDeadline;

set tsa.bb_win_rates_2013;
X = RateJuly;
Xl1 = RateJune;
xl2 = RateMay;
xl3 = RateApril;
Xl4 = RateSpring;

run;

proc pdlreg 
data=baseball_time_series;
model finalplace = 
win_rate(3,3) salary / covb; 

run;



Polynomial Distributed Lag: SAS / ETS



Summary: Trade Up...or Say Goodbye?

Lag models use regressors that include 
previous values of a predictor variables

Distributed lag models incorporate 
effects over successive time periods  

In baseball, the most predictive months 
occur in different parts of the season

The Trade Deadline is best modeled by 
current place and the win rate in May 
and July 
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