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Rk 27 HEEEVEPL TEMATNARE - L LERMGRICH T 2 FHHEIT, KEE P A/FD X-12-
ARIMA (version0. 3) & FVNCTEEHE L 7=,

FEITEF R SIL, FEERICINZ, A - fUSAERIZ KX > Th#E I TWD, BERMIZIZLLTO
L0,

ZEHITR R R =R R B (R - W B - AU B4R

2. X-12-RRIMA [TAHWAARY 2 T7ALIL
SRR 27 FFEEELERFICHE R LT A Ry 7 77 A VO RKIILUTOE LY,
series { start = 2010.1
span = (2010. 1, 2017. 12)
decimals = 1 }
transform { function = log }
arima { model = (0 1 1)(0 1 1) }
regression { variables = (tdlnolpyear tc2011.3)
save = (td hol)
user = (jap—hol)
usertype = holiday
start = 2010. 1
file = 7XXXXXXXXXXXXXXXXXXXX }
forecast { maxlead = 12 }
estimate { save = ( mdl )
maxiter = 500 }
x11 { print = (none + d10 +d11 +d16)
save = (d10 d11 d16)

seasonalma=x11default }

3. FMEHFDER
Rk 30 A1 A LIBEOFHfERIL, BEFHRHEG LA L TnD, BARRIZIE, Rk 29 F0FHitE
BammLTnd,
THUCH L, BEH - SURHEREEUT, BRL2. THERNS NI AT A—Z LR 30 4 1 ALBEO S Lo H—
MBFHELTHA LTV,
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Wpk 27 R E BN T, BRI W TR S e B EZ 2 TORIN S TXD R EAE 4
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RENA R T AR JVERAE H
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LT R ER Gt - EE - fA)
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9 A 101.1 98.7 A20 A28 104.0 103.4 AG.1 AG.2 100.2 97.4 A0.7 A8
10A8 104.6 104.0 3.5 5.4 108.8 108.2 4.6 4.6 103.9 103.0 3.7 5.7
118 103.3 102.2 A2 AT 105.2 106.2 A33 A8 102.6 101.4 A1l3 A6
124 103.3 101.1 0.0 Al 105.5 107.2 0.3 0.9 102.9 99.8] 0.3 A6
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(20154 =100)

20104 #:£ (20104 = 100)

HeHE B [N |
E BB RO B BB RO T BB RO |
2015434 20104 K4E | 20154 A4 20104 224F | 20154 HAE 2010434 | 2015454 20104 348 | 20154 K04 20104248 | 201655 K4E 20104 RLiE
TR 2
20135 101.4 100.2 101.7 96.8] 100.3 112.9
20145 101.6 101.8 0.2 1.6 101.7 98.2 0.0 1.4 101.0 115.3 0.7 2.1
20154 100.0 100.5 Al6 Al3 100.0 96.3 AT Al9 100.0 116.4 A10 1.0
20164 99.4 99.6 A0.6 A09 100.0 95.8 0.0 A0.5 97.5 113.6 A2S5 A2A
20174 101.1 102.9 1.7 3.3 101.6 99.0 1.6 3.3 99.5 117.8 2.1 3.7
20184 101.9 104.2 0.8 1.3 101.9 99.8] 0.3 0.8 101.6 120.7 2.1 2.5
=E7Y
20134 | 98.6 99.4/ 99.2 96.4 97.4 110.6
1 100.6 98.5 2.0 A09 100.9 95.1 1.7 Al3 99.0 111.3 1.6 0.6
m 101.8 99.7 1.2 1.2 102.5 96.5 1.6 1.5 100.3 112.2 1.3 0.8
\% 104.2 103.4 2.4 3.7 103.9 99.6 1.4 3.2 104.2 116.9 3.9 4.2
20144 | 105.8 106.4 1.5 2.9 106.2 102.8 2.2 3.2 105.2 119.2 1.0 2.0
1l 100.3 100.6 A52 A55 100.6 97.2 A53 A5.4 99.1 113.9 A58 AA44
m 99.7 99.8 A0.6 A08 100.0 96.1 AO0.6 Al 99.3 114.0 0.2 0.1
\% 100.2 100.1 0.5 0.3 99.9 96.6 AO0.1 0.5 100.0 113.6 0.7 A0.4
20154 | 100.1 101.3 A0.1 1.2 100.5 96.8] 0.6 0.2 99.6 117.2 A0.4 3.2
1l 99.9 100.4 A0.2 A09 99.8 96.0 AO0.7 A0.8 99.7 116.7 0.1 A0.4]
m 100.2 99.9 0.3 AO05 99.9 95.5 0.1 AO0.5 101.7 116.6 2.0 AO0.1
\% 99.9 100.4 AO03 0.5 100.0 96.7 0.1 1.3 99.3 115.2 A24 Al2
20164 | 99.7 98.7 A0.2 AT 99.8 94.4] AO0.2 A2.4 99.9 115.0 0.6 A0.2
ll 98.5 98.4 A2 AO03 99.3 94.9 AO05 0.5 95.4 112.4 A4S A23
m 99.5 99.5 1.0 1.1 100.3 96.1 1.0 1.3 97.7 112.3 2.4 A0l
[\ 100.6 101.1 1.1 1.6 101.4 97.6 1.1 1.6| 97.7 114.6 0.0 2.0
20174 | 99.7 101.4/ A0.9 0.3 100.2 97.4] A2 A0.2 98.7 116.3 1.0 1.5
I 101.7 103.3] 2.0 1.9 102.2 99.3 2.0 2.0 99.6 117.8 0.9 1.3
m 100.6 102.9 Al A0.4 101.5 99.2 AO.7 AO0.1 98.4 116.6 A2 A1.0
v 102.3 104.5 1.7 1.6 102.4 100.1 0.9 0.9 101.3 121.6 2.9 4.3
20184 | 100.7 102.9 Al6 AlS5 100.6 98.5 A8 Al6 101.3 119.4 0.0 Al8
1l 102.1 104.6 1.4 1.7 102.8 100.8, 2.2 2.3 99.1 118.7 A22 A0.6
m 100.9 103.1 A2 A4 100.7 98.5 A20 A23 101.6 120.3 2.5 1.3
1\ 103.5 106.3 2.6 3.1 103.2 101.5 2.5 3.0 104.1 124.9 2.5 3.8
= BD AT A TR B
2013% 1A 96.9 98.1 97.8 95.0 95.4 108.2
28 99.2 100.9 2.4 2.9 99.4 97.5 1.6 2.6 98.6 111.4 3.4 3.0
3A 99.8 99.1 0.6 AlS8 100.4 96.6 1.0 A0.9 98.1 112.3 A05 0.8
48 100.3 99.4/ 0.5 0.3 100.6 95.6 0.2 A1.0| 99.3 113.8 1.2 1.3
5 A 101.6 98.7 1.3 AO0.7 101.7 95.7 1.1 0.1 100.0 109.2 0.7 A 4.0
6 A 99.8 97.5 A8 A2 100.5 93.9 A2 A1.9 97.8 111.0 A2 1.6
7A 101.8 99.5 2.0 2.1 102.5 96.1 2.0 2.3 99.5 112.3 1.7 1.2
8 A 101.2 98.7 A0.6 A038 102.0 95.2 AO05 A0.9 99.7 111.5 0.2 A0.7
9 A 102.5 100.8 1.3 2.1 103.1 98.1 1.1 3.0 101.8 112.8 2.1 1.2
1048 103.5 102.8 1.0 2.0 102.8 99.0 AO03 0.9 104.5 116.3 2.7 3.1
118 104.4 103.2 0.9 0.4 104.3 99.8! 1.5 0.8 104.3 115.9 A0.2 A0.3
128 104.7 104.1 0.3 0.9 104.7 99.9 0.4 0.1 103.8 118.5 A0S5 2.2
20145 1A 105.9 107.7 1.1 3.5 106.6 103.9 1.8 4.0 105.0 119.7 1.2 1.0
28 103.1 104.3 A26 A32 104.1 101.2 A23 A2.6 100.4 115.2 AL4 A38
3 A 108.3 107.3 5.0 2.9 107.8 103.2 3.6 2.0 110.2 122.8 9.8 6.6
4 A 99.4 100.4 A82 AG.4A 99.5 97.0] AT AG.0 98.6 113.3 A10.5 AT
54 100.6 100.6 1.2 0.2 101.8 97.8] 2.3 0.8 96.0 110.0 A26 A9
6 A 100.9 100.8 0.3 0.2 100.5 96.7 Al3 Al 102.7 118.4 7.0 7.6
7H 99.9 100.0 A1.0 A0.8 100.2 96.5 A0.3 A0.2 99.0 113.4 A36 L2
8 H 97.8 98.1 A2 A19 98.8 94.2 A4 A2.4 96.4 113.1 A26 A0.3
9A 101.3 101.4 3.6 3.4 101.1 97.7 2.3 3.7 102.4 115.6 6.2 2.2
104 100.6 100.6 AO0.7 A0.8 100.1 97.1 A1.0 A0.6 101.0 113.7 A4 A6
114 99.8 100.0 A0.8 A0.6 99.9 96.3 A0.2 A0.8 99.2 114.0 AlS8 0.3
124 100.1 99.8 0.3 A0.2 99.8 96.3] AO0.1 0.0 99.7 113.2 0.5 AO0.7|
20154 1A 100.6 102.1 0.5 2.3 101.6 97.5 1.8 1.2] 99.2 116.9 A05 3.3
2A 100.4 101.8 A0.2 AO03 100.1 96.9 Al5 A0.6 101.7 121.2 2.5 3.7
3 A 99.3 99.9 Al Al9 99.7 96.1 A0.4 AO0.8 98.0 113.4 A36 A6.4
4 A 100.0 100.6 0.7 0.7 99.3 96.1 A0.4 0.0 101.2 116.9 3.3 3.1
5 A 99.6 100.1 A0.4 AO05 99.9 95.5 0.6 A0.6 98.0 116.6 A32 A0.3
6 A 100.0 100.4 0.4 0.3 100.2 96.5 0.3 1.0 99.8 116.5 1.8 AO0.1
;! 99.9 99.8 AO0.1 A0.6 99.3 95.2 A09 Al3 101.9 117.3 2.1 0.7
8 A 99.8 100.3 AO0.1 0.5 99.6 95.9 0.3 0.7 101.8 116.1 AO0.1 A 1.0
9 A 100.8 99.6 1.0 AO0.7 100.8 95.4 1.2 A0.5 101.3 116.5 A05 0.3
108 100.6 101.3 AO0.2 1.7 100.9 98.8] 0.1 3.6 99.4 113.9 Al9 A2
1183 100.0 100.7 A0.6 A0.6 99.4 96.1 AlS5 AT 101.7 117.4 2.3 3.1
1283 99.1 99.1 A09 Al6 99.6 95.1 0.2 A10 96.7 114.2 ALY AT
20164 1A 99.2 98.8 0.1 A03 99.7 94.7 0.1 A0.4 98.6 115.3 2.0 1.0
2A 100.2 98.3] 1.0 A05 100.0 93.6 0.3 A2 101.7 115.6 3.1 0.3
34 99.6 98.9 A0.6 0.6 99.7 94.8] A0.3 1.3 99.4 114.1 A23 A3
4 A 98.0 98.4/ A16 AO0.5 99.6 95.2 A0.1 0.4 92.1 111.8 A3 A2.0|
5H 98.8 98.2 0.8 A0.2 99.4 94.4] A0.2 A0.8 96.6 112.9 4.9 1.0
6 A 98.6 98.6 A0.2 0.4 99.0 95.2 A0.4 0.8 97.5 112.4 0.9 A0.4]
7A 99.3 99.3 0.7 0.7 99.9 95.7 0.9 0.5 97.6 112.0 0.1 A0.4]
8 H 99.8 99.2 0.5 AO0.1 100.5 95.9 0.6 0.2 98.8 112.8 1.2 0.7
9 A 99.5 100.0 A03 0.8 100.5 96.6 0.0 0.7 96.6 112.0 A2 A0.7
104 100.3 100.7 0.8 0.7 101.5 97.8] 1.0 1.2] 96.3 113.2 A03 1.1
1148 101.0 101.5 0.7 0.8 102.2 98.0 0.7 0.2 97.6 115.3 1.3 1.9
124 100.4 101.0 A0.6 AO05 100.6 97.0] Al6 A1.0 99.1 115.4 1.5 0.1
20174 1A 100.4 101.6 0.0 0.6 100.9 97.5 0.3 0.5 99.7 116.8 0.6 1.2
2 A 98.9 100.9 AlS5 AO0.7 99.8 97.5 Al 0.0 96.8 113.5 A29 A28
3A 99.8 101.8 0.9 0.9 100.0 97.3 0.2 A0.2 99.5 118.5 2.8 4.4
4 7 102.8 104.9 3.0 3.0 103.4 100.8; 3.4 3.6 99.5 118.8 0.0 0.3
54 100.7 101.9 A20 A29 100.8 97.8; A25 A30 100.5 117.4 1.0 Al2
6 A 101.6 103.0 0.9 1.1 102.5 99.3 1.7 1.5 98.9 117.2 Al6 A0.2
! 101.0 102.9 A0.6 AO0.1 101.7 99.2 A08 AO0.1 98.8 117.1 AO0.1 AO0.1
8 A3 101.2 103.2 0.2 0.3 102.2 99.9 0.5 0.7 99.0 116.1 0.2 A09
9 A 99.7 102.6 AlS5 A0.6 100.5 98.6 AT Al3 97.5 116.6 AlS5 0.4
1083 100.2 101.9 0.5 AO0.7 100.3 98.5 A0.2 AO0.1 99.8 117.7 2.4 0.9
118 101.6 103.7 1.4 1.8 102.2 99.6 1.9 1.1 99.9 119.2 0.1 1.3
1283 105.0 108.0 3.3 4.1 104.8 102.1 2.5 2.5 104.3 127.9 4.4 7.3
20184 1A 98.4 100.6 AG3 AG9 98.3 96.5 AG.2 A55 99.1 115.7 A50 A95
2A 102.3 104.8 4.0 4.2 101.3 99.0 3.1 2.6 106.0 127.8 7.0 10.5
3A 101.3 103.2 A1.0 AlS5 102.2 100.1 0.9 1.1 98.9 114.7 A6.7 A10.3
4 A8 103.4 105.4 2.1 2.1 104.8 102.6 2.5 2.5 98.0 115.7 A09 0.9
5 A 102.8 105.4 A0.6 0.0 101.8 100.0 A29 A25 105.3 125.2 7.4 8.2
6 A 100.0 103.0 A2T A23 101.7 99.8] AO0.1 A0.2 94.1 115.2 A10.6 AS8.0|
7A 101.2 102.7 1.2 AO03 100.9 98.7 AO08 Al 102.4 118.0 8.8 2.4
8 A 101.3 104.9 0.1 2.1 100.9 99.3 0.0 0.6 102.8 124.6 0.4 5.6
9 A 100.1 101.8 Al2 A3.0 100.3 97.5 A0.6 A18 99.7 118.3 A30 AS5.1
10A 104.6 107.1 4.5 5.2 103.8 103.0] 3.5 5.6 106.4 125.8 6.7 6.3
114 103.4 106.8 Al A03 102.7 101.4 Al Al6 105.5 125.6 A08 A0.2
12A8 102.6 105.1 A0.8 Al6 103.0 100.0 0.3 A4 100.5 123.2 ANT A9
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