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(E) HRFEROFE I Uz X-12-ARIMA D Ay 7 7 7 A L7 &

(1) A~ 2”7 75 A/ (Spec File)

series|
file="IRRFI 774 ILE"
start=2000. 1
span=(2000. 1, 2019. 12)
period=12

]

transform{ function=log }
regression{

variables = ( #(3) ARIMAET )L, [EREESE S4B
)
EHROBEA R DO —H—28D” UserType” 1%, ” holiday” & LTW5,
}
arima{
mode | = #(3) ARIMAET L, [AIRAEHLE—E %25
]
estimate {
]
forecast {
maxBack=0
maxLead=0 HZEMEESD D20, T 74/ D120 5H0E LTW5,
]
outlier {
span=(2018. 1, 2019. 12) #oM B O B Bhis
] t (BEH SN 724UEIL” regression” 23R L7=,)
x11{
sigmaLim=(1.5 3) HEEMZEO DD, BHERAOTRIESZ1.5& LTWD,

#tseasonalMa=x11default #FEFHOEEIL, T 74/ FOHEIE LTV 5D,
appendFcst=yes

save=(d10 d11 d16)

]

) T BIFiE= A b

(2) —W—EH
WAL OCHARDBEAIZOWTIE, = —V a1k L CTHRIFEH L Lz,

@ tkH
HA~&RANEROWA UIEBIRB ISR 2 5H50KE O Bz 22— —25% L L,

@ HAXOMEH
AROBAICEIOIHPEZX A% 11, IHBEHLHEZ -1, #HEORWA%Z 0] £ Lz kT
BEyEEEE (2020 45 1 A4y L 0 A EAGEER) 28 AROBAIC L 0 EEEZZT 5 5B O3 HIC
HOLEGOWMMAEBZBEL, v AT 4 v 7 R EEN L CTEAEZ M T EE 22— =25 L L,
BB, ERINMER LI P27 ¢ v 7 RO THEREEE] RO TR 1220 TiE, 3) 2Bz L,

HARDOWER DBEBSFITEH L= P25 4 v 7 i o (6))
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) X WCEHR, Y fcfEE & 5, X0 2251 £TTHD, 0.5 ([TRDHFELE [HEFE) L45,
T, VI TOBEEERET HEEE R L35, vaPxT 0 v 7T THEMEE) & TR
TWRE LTz, v = exp((x ~FEHEE) X450 / (I+exp((x —FEHEE) X15%0)



(3) ARIMA EF /v, EUFEHE—E

B ARIMAET )L BBRESDSE HKBEAXRDIER SniE
ZAUEDHE HEXH (110)012) tdnolpyear Ipyear | jholiday-m200113 LS2000.Dec LS2001.Apr AO2008.Jan LS2010.Apr LS2011.Mar
(&8) A02014.Mar A02019.Sep A02019.0ct
HE X BRUERES) (210)011) | tdnolpyear lpyear | jholiday-m200113 LS2001.Apr AO2008.Jul LS2010.Apr LS2011.Mar LS2012.Jun
A02014.Mar AO2019.Sep A02019.0ct
B 211112 td1coef jholiday LS2001.Mar LS2011.Mar AO2014.Mar AO02014.Apr AO2018.Jan
A02019.Sep A02019.0ct
FE 011X011) m200113 AO2014.Mar
SeEh-KE a11no11) m200113 LS2015.Sep AO2019.May A02019.Aug
RE-RERAR 011)112) A02014.Feb AO2014.Mar AO2019.Sep A02019.0ct
BRRUVEY (011X011) | tdicoef A02014.Jan AO2014.Mar AO2016.May A02019.Sep A02019.0ct
REER 012)0011) | td A02010.Aug AO2014.Mar AO2019.Sep
XE-BE (011)011) | tdnolpyear jholiday-m200213 LS2011.Mar AO2014.Mar
BB (011)112) | tdnolpyear m200113 LS2001.Apr LS2010.Apr AO2011.Sep AO2011.Nov A0O2013.Sep
BEBRE (011)X011) A02010.Nov LS2011.Mar AO2014.Mar AO2019.Sep AO2019.0ct
ZODEEX 011)212) A02000.Dec
HER (212)X012) | tdinolpyear m200013 A02014.Mar
ZAUEDHE HEXW 0120110 tdnolpyear Ipyear | jholiday-m200113 LS2000.Dec LS2001.Apr A02008.Jan LS2010.Apr LS2011.Mar
(£5H) A02013Mar AO2014Mar LS2014.Apr AO2015Mar A02019.Sep
A02019.0ct
SHEXH BRUERES) 111)X011) tdnolpyear Ipyear | jholiday-m200113 LS2001.Apr LS2010.Apr LS2011.Mar AO2014.Mar LS2014.Apr
A02019.Sep A02019.0ct
BH (A 11)X011) | tdlcoef Jholiday A02007.Jan AO2014.Mar AO2014.Apr AO2015.Jan A02019.Sep
A02019.0ct
TE 01101 1) m200113 A02014.Mar
SeEh-KE a11o11) m200113 A02019.May AO2019.Aug
RE-REMAK 011)112) A02014.Mar LS2014.Apr AO2019.Sep A02019.0ct
BWRR VB (011)X011) | tdlcoef A02014.Jan AO2014.Mar LS2015.0ct AO2016.May A02019.Sep
A02019.0ct
REEER 012)X011) td A02010.Aug A0O2014.Mar AO2019.Sep
ZE-BIE (011)012) | tdnolpyear jholiday-m200213 LS2011.Mar LS2012.Feb AO2014.Mar
BE (012)X011) | tdnolpyear m200113 LS2001.Apr A02007.Apr AO2013.Sep
BERE 011)211) A02010.Nov LS2011.Mar AO2014.Mar AO2019.Sep A02019.0ct
HER (212X012) | tdinolpyear m200013 A02014.Mar
BHEMT FIRA (011)X011) LS2006.Jul AO2018.Jun AO2018.Dec AO2019.Jun AO2019.Dec
(&8)
HEXW (110)o11) tdnolpyear Ipyear Jjholiday-m200113 LS2000.Dec LS2001.Apr A02008.Jan TC2010.Apr LS2011.Mar
A02014.Mar A02019.Sep A02019.0ct
A5 TS (012)X011) 1.$2006.Jul AO2018.Jun AO2018.Dec AO2019.Jun AO2019.Dec
AT FIRA o111 LS2006.Jul A0O2018.Jun A02018.Dec A02019.Jun AO2019.Dec
(EH)
HEXH (111)211) | tdnolpyear lpyear | jholiday-m200113 1LS2000.0ec LS2001.Apr A02008.Jan TC2010.Apr LS2011.Mar
A02014.Mar LS2014.Apr AO2019.Sep A02019.0ct
AL ETS 012)X011) L.S2006.Jul AO2018.Jun AO2018.Dec A02019.Jun A02019.Dec

@) 7 jholiday” 1X{KH,

> myyyynn” 1ZHROEA (yyyyl3EAEE, midffE.n) Th o, MoOEHESEIzH>»

TIX, X-12-ARIMA Reference Manual (U.S. Census Bureau) #ZMRIi7zu,






