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Anexos
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Seriex: RENCTY

Sample 200907 2010:12
Chservalions 18

Mean 779558
Median =2.379000
Mheximam 167 8010
MEninsn =111 4000
Std. Dev. 7370676
Skewness 0.70MES
Hurtosis 2773308
Jorque-Dera 1517610
Probabiity 0.469224

Figura 2 Teste Jarque-Bera - Irregularidades REN - Civel

§

Series: FATINDCIV
5 Sanple 200801 201012

Ciservations 24
44 hzan 1140417
Mladian -2 BEASON
1 Wlacmum 2003800
T Winimm =11.00800
Std. Dev 9485110
2 Skewness 0814855
Hurtosie 233007
] Jorque-Bera 3055419
0 Probabity 0212735

-10 0 10 n

Figura 3 Teste Jarque-Bera - Reclamacéo sobre fatura (cobranga indevida)

— Civel
g
Serles: CINDCIY
Sample 2000:01 201012
Ohzarvations 24
64
Mean 1038887
Median 0.563000
Iaximum 2112400
4 Mmum 1569000

Std, Dy, 8580059
Skewness 0472450
Kurtosis 3384823

Jare-Bera 1 040925
Probabilty 0584246

20 A% 0 -5 0 5 10 15 I 2%

Figura 4 Teste Jarque-Bera - Reclamacao sobre corte (indevido) — Civel

Series: NEGCIV
Sample 200604 N2
Observations 33

Meon 1.337061
Mecisn -0.142000
MsLamum LA
Miinimum -15.22300
Std. Dev. 11.32766
Skewness 0.310004
Hurtosis 352921

Jarque-Bera 5029015
Probahty 0080503

i 2 3B

Figura 5 Teste Jarque-Bera - negativagao/protesto — Civel
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Series: RECFATCIV
Sample 200801 2010112
Qbservations 35

Mesan 0712444
Median -1 637000
Maodmum 4550100
Minimum -0 63300
Std. Dev. 1330263
Skewness 1063170
Kurtosis 4 559295
Jarque-Bera 1196745
Probabilty 0002519

Figura 6 Teste Jarque-Bera - Reclamacao sobre fatura — Civel
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Frob
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! ! ! ! 4-003% 0114
! ! ! ! 6 -0.200 -0.235
! ! ! ! 6 0.357 0.200
! ! ! ! 70341 -0272
! ! ! ! G -0.018 -0.045
! ! ! ! 9 0.068 -0.067
! ! ! ! 10 -0.152 -0.049
! ! ! ! 11 0088 0023
! ! ! ! 12 0015 0215

1.0414
1.0470
3.1808
32127
4.3266
81354
11.942
11.954
12.140
13173
13.569
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Figura 7 FAC dos residuos - Irregularidades REN — Civel
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0523
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0228
0102
01583
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0214
0253
0323

Autocorrelation  Partial Correlation AL PAC

O-Stat

Prob

! 1 0298 0293
! 2 0112 0.026
! 3 02665 02438
! 40077 -0.259
! 5 0027 0133
! 60082 -0.250
! 70121 0118
! 6 -0.102 -0.244
! 90133 0.156
! 10 0039 0.043
! 1M1 -0114 0047
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|

2 4063
2.7635
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5.0571
50817
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7.0552
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9.7762

0121
0.251
0182
0.281
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86

Figura 8 FAC dos residuos - Reclamacéo sobre fatura (cobranca indevida)

— Civel

Autocorrelation Partial Correlation AC PAC

Q-Stat

Prob

-0.083 -0.083
-0.154 -0.162
-0.341 -0.383
-0.003 -0.146
0164 -0.393
0122 -0.237
0.351 0187
-0.082 -0.217
-0.024 0.079
10 -0.185 -0.044
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12 0128 0.070

00D b R

?

0.1886
0.8629
4.3279
4.3282
52109
57232
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11.850
12.475
13.327

0.664
0.650
0.228
0.363
0391
0.455
0.175
0.238
0.318
0.268
0.328
0.346

Figura 9 FAC dos residuos - Reclamacéo sobre corte (indevido) — Civel

Autacorrelation Partial Correlation AC PAC

Q-Stat

Prob

0.233 0.233
0278 0.236
0.031 -0.082
0.086 0.032
0.033 -0.046
0.180 -0.218
0.189 -0.107
0.302 -0.189
0.286 -0.180
0.321 -0.164
0.096 0.069
12 0,191 -0.139
13 -0.093 -0.119
14 -0.054 -0.041
16 0178 0111
16 0.253 0.117

CENDAO QN

=)

1.9817
4.8265
4.8637
5.1551
5.2001

31.060
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Figura 10 FAC dos residuos - negativagao/protesto — Civel
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Autocorrelation Partial Carrelation AC PAC  O-Stat

Prob

10 0.060 0138 7.81
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! ! 3 0021 0083 1939
! ! 4 -0.100 0162 2.4139
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Figura 11 FAC dos residuos - Reclamacédo sobre fatura — Civel

Autocorrelation  Partial Correlation AC  PAC Q-Stat

Prob
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Figura 12 FAC dos quadrados dos residuos - Irregularidades REN — Civel

Autocorrelation Partial Correlation AC PAC

Q-Stat

Prob

0295 0.298
0112 0026
0266 0245
-0.077 -0.259
0.027 0.139
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0201 D226

RN R R

=o
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87762

0121
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0.281
0.408
0.504
0.557
0.619
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0.720
0.742
0.636

Figura 13 FAC dos quadrados dos residuos - Reclamacéao sobre fatura

(cobranca indevida) — Civel

Autocorrelation  Partial Correlation AC PAC Q-Stat

Prob

0083 0.083 01886
0154 0162 08629
0341 0383 43279
0003 0.146 43282
0184 0383 52109
0122 0237 57232
0351 0.187 10248
0082 0.217 10,394
0024 0079 10418
10 -0.185 -0.044 11850
11 0105 0.081 12475
120128 0070 13327

O G

@

0.664
0650
0.228
0.363
0.391
0.455
0178
0.238
0318
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0329
0.346

Figura 14 FAC dos quadrados dos residuos

(indevido) — Civel

- Reclamacgéo sobre corte

Autocorrelation  Partial Correlation AT PAC

Q-Stat

Prob

1 0233 0.233
2 0278 0.236
3 0031 -0.082
4 0086 0032
£ 0.033 -0.046
6 -0.180 -0.218
7 0189 -0.107
8 0302 -0.189
9 -0.286 -0.180
10 -0.321 -0.164
11 -0.096 0.068
12 0191 -0.138
13 -0.093 -0.118
14 0054 -0.041
15 0178 0111
16 0.253 0.117

1.9517
2.8286
4 8637
51551
5.2001
6.5876
81688
12,394
16.340
21504
21989
24.004
24 507
24 BB
26728
31.060

Figura 15 FAC dos quadrados dos residuos - negativacao/protesto — Civel
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Autocorrelation Partial Correlation AC PAC Q-Stat Prob

' 1 0085 0035 02847 0594
! 2 0205 0214 19720 0373
' 3 0021 0063 19896 0575
! 4 0100 0162 24139 0660
' 5 0193 0157 40574 0541
! 60091 0125 44357 0618
' 7 0102 0177 49307 0665
[ 8 0216 0211 72204 0513
! 9 0.089 0065 7.6249 0572
[ 10 0060 0138 78113 0647
! 11 0092 0006 52791 0665
[ 12 0130 0135 92429 0682
! 13 0,171 0066 10987 0612
[ 14 0072 -0.118 11.305 0662
! 15 -0.098 -0.024 11942 0EB83
[ 16 -0.126 -0.231 13.035 0670

Figura 16 FAC dos quadrados dos residuos - Reclamacao sobre fatura —

Civel

Series: RENJEC
7 — — Sample 2008M01 2010M12
Observations 32

. Mean 3423419
-1 Median -27.81450
4] Maximum 595.5570

Minimum -317.7040
2 Std. Dev. 236.3086

Skewness 0.640011

2 Kurtosis 2445918
i Jarque-Bera  2.583954
2 Probability 0.273357

-4!}9 ' =200 5 ' 20 l&? ' '}&D

Figura 17 Teste Jarque-Bera - Irregularidades REN - JEC

g
Series: FATINDJEC
74 — Sample 2008M01 2010M12
B Observations 31
- Mean 7.326032
1 Median 6.722000
4 haximum 1157500
Minimum -89.29100
3 Std. Dev. 5185013
Skewness 0.121988
4 Kurtosis 2288515
14 Jargue-Bera 0.730738
. Probability 0.693540
- !)I) —}ﬁ 0 28 g Z|5 ‘*5 J‘- 1 53 'if‘

Figura 18 Teste Jarque-Bera - Reclamacéo sobre fatura (cobranga
indevida) — JEC

Series: CINDJEC
& — Sample 2008M01 2010012
Observations 36

) Mean 10.00608
4] Median 3.784500
Maximum 226.1580
2 Minimum -124.4540
Std. Dev. 83.18001
- | Skewness 0.725505
b Kurtosis 3210177
b ’_‘ Jargue-Bera  3.227880
Probability 018811

’ E

b o

Figura 19 Teste Jarque-Bera - Reclamacéo sobre corte (indevido) — JEC

Series: INPROGJEC
Sample 2008M01 2010112

4 Observations 12
Mean 15.33408
2 Median 11.22400
Maximum 238.5330
Winimum -73.73100
4 Std. Dev 8498157
Skewness 1.477985
Kurtosis 5.03088%
Jargue-Bera 6430788
@ Probability 0.040140
-1 -5:) —g() 5 o 1 -53 1 é*:) 253 2%‘3

Figura 20 Teste Jarque-Bera - Interrup¢do nédo programada — JEC


DBD
PUC-Rio - Certificação Digital Nº 0912943/CA


PUC-RIo - Certificacdo Digital N° 0912943/CA

[T T 1]

Series: RECFATIEC
Sample 2008M01 2010M12
Observations 36

Mean 96562028
Median 3.083500
Maximum 1724840
Minimum -75.17100
Std. Dev. 56.13658
Skewness 0870911
Kurtosis 3788048

Jargue-Bera 5.432444
Probability

0.0544%1

-tbo

Figura 21 Teste Jarque-Bera - Reclamacéo sobre fatura — JEC
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g
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]
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Figura 22 FAC dos residuos - Irregularidades REN — JEC

Autocorrelation

Partial Correlation

AC PAC

Q-Stat  Prob
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=

jull | T =Es]
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Figura 23 FAC dos residuos - Reclamacao sobre fatura (cobranca

indevida) — JEC

Autocorrelation

Partial Correlation

AC PAC
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Figura 24 FAC dos residuos - Reclamacao sobre corte (indevido) — JEC

Autocorrelation
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Q-Stat  Prob
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om;
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Figura 25 FAC dos residuos - Interrupcao ndo programada — JEC
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Figura 26 FAC dos residuos - Reclamacéo

sobre fatura — JEC
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Figura 27 FAC dos quadrados dos residuos - Irregularidades REN — JEC
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Figura 28 FAC dos quadrados dos residuos - Reclamacéo sobre fatura

(cobranca indevida) — JEC
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Figura 29 FAC dos quadrados dos residuos - Reclamacéo sobre corte

(indevido) — JEC
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Figura 30 FAC dos quadrados dos residuos -

-JEC
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Figura 31 FAC dos quadrados dos residuos - Reclamacéao sobre fatura —
JEC
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