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SAS® Forecast Studio 13.2
 Automatically fits time series models which can at the 

same time
 Detect and allow for outliers and level shifts
 Determine which model(s) optimize the chosen fit 

criterion



Outline
 Use SAS® Forecast Studio to develop times series 

models for New York City Yellow cabs
1. Daily taxi fare revenue 
2. Daily taxi trips



Part 1. Daily taxi fare revenue in New York City
 We wish to develop a time series model for the daily taxi 

fare revenue by Yellow Cabs in New York City using 
publicly available data from 1/1/2011 until 5/31/2015 in 
order to both

 Predict daily taxi fare revenue for June 2015
 Estimate the impact of events including

 Price increase
 Holidays
 One of events such as hurricanes



Daily taxi fare revenue in New York City



Daily taxi fare revenue and trip data in New York City

Source: http://www.nyc.gov/html/tlc/html/about/trip_record_data.shtml



New York City fare increase and weather events



Open SAS Forecast Studio and click on New



Enter a name for your project and click on Next 



Double click on SASUSER



Select the SAS data set and click on Next



Click on Next since there are no Classification 
(BY) variables



Select the Time ID variable (in this case Date) 
and click on Next



Select the Y variable (in this case DailyFareRevenue) 
and choose Dependent for its role then click on Next



Click on Next (since there are no missing values)



Click on Change other forecasting settings



Click on Diagnostics, then click on the box next to Detect 
outliers change the settings to those below and then click on 
Model Generation



Click on Model Generation, then choose Schwarz Bayesian 
information criterion as the Selection criterion (since we are 
seeking a parsimonious model) and then click on Forecast



Click on Forecast, then change the Number of periods 
to forecast to 30 and then click on OK



Click on Create and import events



Click on New



Enter the Name of the event (HurricaneIrene) and 
click on Add



Select the Date of the Event, click on the top arrow 
and then click on OK



Click on OK



Click on New add a level shift associated with the fare 
increase



Click on New add a level shift associated with the fare 
increase on 9/04/2012



Adding the other events and holidays and then click 
on Close



Click on Finish



Daily taxi fare revenue in New York City – Forecast Summary



Daily taxi fare revenue in New York City – Forecasting View



Daily taxi fare revenue in New York City – Forecasting View



Daily taxi fare revenue in New York City – Forecasting View
Click on the right most icon in line with “Active series”



Daily taxi fare revenue in New York City – Actuals and Forecasts



Daily taxi fare revenue in New York City – Modeling View



Under the Modeling View, click on the right most icon to “View 
Diagnostics”



Daily taxi fare revenue in New York City – Diagnostics (partial 
output)



Under the Modeling View, click on Tables and then click on 
Parameter Estimates



Daily taxi fare revenue in New York City – Parameter Estimates



Daily taxi fare revenue in New York City – Parameter Estimates



Part 2. Daily taxi trips in New York City
 We wish to develop a time series model for the daily 

number of taxi trips by Yellow Cabs in New York City 
using publicly available data from 1/1/2011 until 
5/31/2015 in order to both

 Predict daily taxi trips for June 2015
 Estimate the impact of events including

 Price increase
 Holidays
 One of events such as hurricanes



Daily taxi trips in New York City – Forecasting View



Daily taxi trips in New York City – Modeling View



Daily taxi trips in New York City – Modeling View



Daily taxi trips in New York City – Modeling View



SAS® Forecast Studio 13.2
 Automatically fits time series models which can at the 

same time
 Detect and allow for outliers and level shifts
 Determine which model(s) optimize the chosen fit 

criterion
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