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LT EREEIEIRDTR 2 2 FRE(CH T DIZMBAEITECEC TANRY URESFZ
T2, MRIIIFELESDEERINET D,

® (011) (011) EFILTRIMUEZIRE (AT23>(CDWTIEERKL 7
FRAECHET DN BHERRE(G 8 i (Fak 1 7 €F[2005]~F5k 2 44[2012])
£9ID)o

OMRIMBEZZEEEUTERTE (AT 3> (CDWTIE. SETEAFEIBIDOFE/R 22
FEECED., EHAZ tdinolpyear. & [H]. fiEH [B] TEFE) L.
B I CR/INARYIZHTE,

®B I CR/NARYIFEICERUT(E. IBEEEFTIL (2 5FEFIL) ZIREMRE
LTz CREETIVRUEZEESETILIFETEANER LRV EIEEHE D).

@ DRANRY T THMENIE = Fiitt,
2. EEFEDRR

(1) FE1O
Qutlier LS2009.Jan
BIC 377.1644

(2) FIE12BQ® (FERFHEBIRSER)
BIC &/NANRYV I (ILULTDED &R fz.
(010)(210)  BIC: 307.7231  AIC : 276.2782
Outlier : TC2008.0ct LS2008.Nov A02008.Dec
AO2009.Feb TC2009.Feb TC2011.Mar

(3) FIE1®
LUF O Spec THRFIBFEOIMUBNIREEN (47 - HERS)

series{
name="xXXX"
file="c:¥x12a¥XXX.dat"



start=2005.jan
span=(2005.1,2012.12)
decimals = 1
b
transform{ function=log}
arima{ model=(010) (210)}
regressiony{
variables=(td1nolpyear Ipyear TC2008.10 LS2008.11
A02008.12 A02009.2 TC2009.2 TC2011.3)
save=(td hol)
user=(jap-hol)
usertype=holiday
start=2005.1
file="C:¥x12a¥Holi0512.DAT"}
forecast{maxlead=12}
estimate { save = ( mdl )
maxiter=500
b
x11{ print = (none +d10 +d11 +d16)
save = (d10 d11 d16)
seasonalma = x11ldefault



EEUERZEOHIBLER (£ - Hfa - 12E - FEERER)

(&H4)

EE A 1EE TEEE
FEECYE] (LS FEECYE] (LS FEEAE] [EES 8B (LS
2MFENE 174FEE 226FECE 174EE [20FEUE 17GEUE [D0FEUE 174EUE 22FEUE 174E% 22FEE 174E% [20FEE 17FEUE [D0FEE 17458
ERR226F ERRI74FE | FRR22GF FRUL7EE | FRR226 FARL7E | TAk224F FAR174F | k226 A7 | FRR22GF ERRI74R | ERR22GF FRRL7EE | FR226 FRIL7E
=100 =100 =100 =100 =100 =100 =100 =100 =100 =100 =100 =100 =100 =100 =100 =100
EE=2t
Ehk 254 105.4 91.1 4.3 A 0.6 102.6 90.9 3.4 0.9 107.5 101.5 1.6 1.2 98.3 130.7 A 6.7 6.1
264F 106.5 92.7 1.0 1.8 101.8 91.3 A 08 0.5 110.7 100.5 3.0 A1l0 99.0 153.2 0.7 17.2]
274 106.0 92.4 A 0.5 A 04 100.9 89.7 A 09 A18 113.8 104.4 2.8 3.9 102.1 160.2 3.1 4.5]
RIS
Ehk 256 107.1 92.9 6.4 3.2 103.6 92.3 4.6 3.3 107.5 101.6 1.0 1.0 96.9 133.8 A 6.6 7.5
266FE 106.2 92.2 A 08 A 0.7 101.2 90.3 A 23 A21 112.5 100.7 4.7 A 09 100.7 158.3 3.9 18.3
276 E 105.9 92.3 A 0.3 0.0 100.7 89.6 A 0.5 A 0.9 113.2 105.7 0.6 4.9 102.6 161.6 1.9 2.0
SHIAREFIEE
k25 1 102.1 88.9 4.2 0.3 101.1 89.4 5.9 1.9 107.2 100.5 1.8 A 09 98.9 123.0 A 6.8 A 3.0
(2013) @ 104.2 90.6 2.1 2.0 101.1 90.4 0.0 1.2 107.2 101.3 0.0 0.8 98.0 122.3 A 09 A 0.6
m 105.8 91.0 1.5 0.4 102.3 91.1 1.2 0.8 107.7 102.0 0.5 0.7 98.9 138.8 0.9 13.5
v 109.2 93.6 3.2 2.9 105.8 92.3 3.4 1.3 107.9 102.3 0.2 0.3 97.4 139.2 A1l5 0.3
TER26F 1 108.7 95.9 A 05 2.4 104.7 94.7 A10 2.6 107.5 100.8 A 04 A 15 94.6 135.6 A29 A 2.6
(2014) 1 106.1 93.9 A24 A 21 100.8 91.6 A 37 A 32 109.1 100.5 1.5 A 0.3 98.5 156.0 4.1 15.1
m 105.7 90.6 A 04 A 34 101.2 90.0 0.4 A 17 112.4 100.2 3.0 A 0.3 99.9 156.5 1.4 0.3
v 105.5 90.9 A 02 0.3 100.7 89.2 A 0.5 A 09 113.7 100.3 1.2 0.1 102.5 166.1 2.6 6.1
k274 1 106.8 93.9 1.2 3.3 101.4 90.8 0.7 1.8 114.5 101.9 0.7 1.6 101.9 156.4 A 0.6 A 59
(2015) 1 105.5 93.6 A12 A 04 101.5 90.7 0.1 A 02 113.9 105.2 A 05 3.2 101.4 167.9 A 05 7.4
m 106.0 91.3 0.5 A24 101.1 89.0 A 04 A1l9 113.7 105.0 A 02 A 02 101.9 159.4 0.5 A 51
v 106.0 90.9 0.0 A 04 100.2 88.5 A 09 A 06 113.2 105.5 A 04 0.4 103.0 158.3 1.1 A 0.7
FHEIREFIE
k204 18 120.2 103.3 119.2 103.3 123.3 99.8 97.9 103.1
(2008) 2R 120.9 104.3 0.6 1.0 121.8 104.8 2.2 1.5 122.2 99.2 A 09 A 0.6 94.1 100.4 A 39 A 2.6
38 120.9 103.1 0.0 A12 121.3 103.7 A 04 A 10 121.1 98.8 A 09 A 04 97.1 104.5 3.2 4.1
48 119.9 102.0 A 08 Al1 117.7 102.5 A 3.0 A1l2 121.1 99.1 0.0 0.3 98.8 104.3 1.8 A 0.2
58 120.4 102.1 0.4 0.1 120.0 102.7 2.0 0.2 120.1 98.7 A 08 A 04 97.4 105.0 Al4 0.7
64 117.6 101.1 A 23 A10 117.9 101.6 A 18 Al1 119.7 98.8 A 0.3 0.1 100.6 107.0 3.3 1.9
78 117.0 101.7 A 05 0.6 116.1 101.7 A 15 0.1 118.8 98.2 A 08 A 0.6 97.2 104.5 A 34 A 23
8A 114.6 99.2 A 21 A25 114.8 98.9 Al1 A28 119.3 98.3 0.4 0.1 105.1 110.0 8.1 5.3
9” 115.5 99.7 0.8 0.5 113.3 98.8 A 13 A 0.1 119.8 98.6 0.4 0.3 103.7 109.4 A 13 A 0.5
108 112.0 99.4 A 30 A 0.3 109.7 97.7 A 32 A1l 119.0 99.3 A 0.7 0.7 105.4 113.3 1.6 3.6
118 107.1 93.8 A 44 A 56 105.9 92.5 A 35 A 53 121.1 100.9 1.8 1.6 117.0 123.7 11.0 9.2]
12R 100.8 87.2 A 59 A70 98.9 87.4 A 6.6 A 55 120.2 100.6 A 0.7 A 0.3 121.3 125.7 3.7 1.6
ER214F 18 94.0 83.7 A 6.7 A 40 90.9 83.2 A 8.1 A48 118.5 100.2 Al4 A 04 126.2 134.8 4.0 7.2
(2009) 2R 88.9 79.6 A 54 A 49 88.2 79.7 A 30 A 42 115.9 99.3 A22 A 09 131.5 140.0 4.2 3.9
38 86.4 78.7 A28 Al1 86.8 79.0 A 16 A 09 114.2 97.8 A 15 A 15 131.6 142.8 0.1 2.0
48 89.3 80.9 3.4 2.8 90.2 80.9 3.9 2.4 111.2 96.4 A 26 Al4 126.4 138.0 A 40 A 34
58 89.8 82.9 0.6 2.5 89.9 81.9 A 0.3 1.2 111.6 97.3 0.4 0.9 124.6 141.3 Al4 2.4
64 90.6 82.4 0.9 A 0.6 90.7 82.0 0.9 0.1 110.5 96.2 A 10 Al1 124.6 136.0 0.0 A 3.8
78 90.9 82.5 0.3 0.1 91.3 82.7 0.7 0.9 109.1 96.4 A 13 0.2 117.3 132.9 A 59 A 23
8H 91.7 83.1 0.9 0.7 91.0 82.8 A 0.3 0.1 108.4 94.9 A 0.6 A 16 117.6 130.8 0.3 A 1.6
9” 93.6 83.7 2.1 0.7 92.9 84.2 2.1 1.7 107.6 92.9 A 0.7 A2.1 116.1 125.9 A 13 A 3.7
108 95.3 84.8 1.8 1.3 95.3 85.1 2.6 1.1 106.0 92.4 A 15 A 05 113.1 132.3 A 26 5.1
118 95.4 85.3 0.1 0.6 94.9 85.6 A 04 0.6 106.0 91.8 0.0 A 0.6 113.3 126.7 0.2 A 42
12R 95.7 85.5 0.3 0.2 95.9 86.2 1.1 0.7 104.8 90.6 Al1 A 13 108.6 121.4 A 41 A 42
224 18 98.9 89.0 3.3 4.1 98.8 89.9 3.0 4.3 103.7 92.9 A1l0 2.5 105.9 121.6 A25 0.2
(2010) 2R 99.0 89.9 0.1 1.0 98.9 90.4 0.1 0.6 104.0 93.1 0.3 0.2 105.8 117.8 A 0.1 A 3.1
38 100.0 90.3 1.0 0.4 100.7 90.8 1.8 0.4 103.0 91.3 A1l0 A1l9 101.0 111.4 A 45 A 54
48 100.2 91.0 0.2 0.8 100.2 91.0 A 0.5 0.2 101.3 90.5 A 17 A 09 100.3 114.8 A 0.7 3.1
58 100.2 91.2 0.0 0.2 101.3 90.8 1.1 A 02 100.2 89.8 Al1 A 08 102.2 115.8 1.9 0.9
64 99.8 91.6 A 04 0.4 99.5 91.0 A 18 0.2 100.2 90.0 0.0 0.2 99.3 114.3 A28 A 13
78 100.5 91.5 0.7 A 0.1 100.4 91.3 0.9 0.3 99.4 90.0 A 08 0.0 99.8 115.5 0.5 1.0
8A 100.6 91.0 0.1 A 05 99.5 90.1 A 09 A 13 97.3 90.5 A 2.1 0.6 96.7 115.0 A 3.1 A 04
9H 100.6 90.1 0.0 A10 101.1 90.4 1.6 0.3 97.7 90.1 0.4 A 04 97.9 114.9 1.2 A 0.1
108 99.7 88.4 A 09 A1l9 99.8 88.8 A 13 A 18 98.6 89.9 0.9 A 02 97.3 115.4 A 0.6 0.4
1183 101.0 91.3 1.3 3.3 101.4 91.9 1.6 3.5 97.7 89.8 A 09 A 0.1 96.2 113.3 Al1 A 18
12R 101.3 92.4 0.3 1.2 101.1 92.8 A 0.3 1.0 97.2 89.4 A 0.5 A 04 93.5 113.1 A28 A 0.2
234 18 103.1 94.0 1.8 1.7 102.0 92.9 0.9 0.1 97.0 91.3 A 02 2.1 91.3 113.0 A24 A 0.1
(2011) 2R 103.1 92.8 0.0 A 13 101.6 91.4 A 04 A 16 97.5 92.0 0.5 0.8 93.9 113.8 2.8 0.7
38 96.6 86.7 A 6.3 A 6.6 96.3 86.6 A 52 A 53 97.2 91.8 A 0.3 A 02 95.8 114.5 2.0 0.6
48 97.6 89.0 1.0 2.7 95.4 87.8 A 09 1.4 98.4 93.2 1.2 1.5 97.5 121.4 1.8 6.0
58 99.9 90.5 2.4 1.7 97.4 88.9 2.1 1.3 99.7 94.1 1.3 1.0 100.3 119.8 2.9 A 13
68 101.8 91.8 1.9 1.4 101.4 90.5 4.1 1.8 99.8 95.0 0.1 1.0 98.2 119.4 A 2.1 A 0.3
78 101.4 91.3 A 04 A 05 100.1 90.0 A 13 A 0.6 101.6 95.8 1.8 0.8 103.6 125.9 5.5 5.4
8H 101.9 92.4 0.5 1.2 100.7 91.2 0.6 1.3 101.4 96.5 A 02 0.7 101.4 122.5 A2.1 A 27
9H 101.5 91.0 A 04 A1l5 100.3 89.7 A 04 A 16 100.6 96.5 A 08 0.0 100.7 122.5 A 0.7 0.0
108 101.4 91.2 A 0.1 0.2 97.7 89.4 A 26 A 0.3 102.2 97.6 1.6 1.1 103.5 123.7 2.8 1.0
118 102.6 91.6 1.2 0.4 99.8 90.3 2.1 1.0 102.5 97.4 0.3 A 02 100.8 122.0 A 26 A 14
12A 102.8 92.9 0.2 1.4 101.5 92.5 1.7 2.4 102.6 97.4 0.1 0.0 103.2 122.7 2.4 0.6
R4 18 103.4 94.1 0.6 1.3 101.1 89.9 A 04 A28 104.1 98.8 1.5 1.4 105.2 118.7 1.9 A 33
(2012) 2R 103.8 93.1 0.4 A1l1 101.4 89.6 0.3 A 0.3 105.0 99.3 0.9 0.5 102.0 116.7 A 3.0 A 17
38 103.7 95.5 A 0.1 2.6 102.2 92.8 0.8 3.6 105.8 99.9 0.8 0.6 103.2 118.9 1.2 1.9
48 103.0 95.0 A 0.7 A 05 101.3 93.0 A 09 0.2 106.2 101.0 0.4 1.1 104.5 123.6 1.3 4.0]
5A 102.3 92.2 A 0.7 A29 100.5 91.2 A 08 A1l9 106.6 99.6 0.4 Al4 102.4 117.5 A20 A 49
64 101.3 91.3 A 10 A 10 100.0 90.6 A 05 A 0.7 106.2 100.5 A 04 0.9 105.3 124.8 2.8 6.2
78 100.9 91.4 A 04 0.1 99.1 89.8 A 09 A 09 106.2 100.3 0.0 A 02 104.9 124.1 A 04 A 0.6
8H 99.7 89.7 A1l2 A1l9 98.7 89.1 A 04 A 08 106.4 99.6 0.2 A 0.7 107.0 124.0 2.0 A 0.1
9H 98.1 88.2 A 16 A 17 96.2 86.7 A 25 A27 106.8 100.5 0.4 0.9 111.7 131.0 4.4 5.6
108 98.3 88.6 0.2 0.5 95.5 87.9 A 0.7 1.4 105.8 101.3 A 09 0.8 105.1 124.0 A 59 A 53
1A 97.3 87.5 A10 A1l2 95.5 86.1 0.0 A20 104.9 100.9 A 09 A 04 105.4 125.7 0.3 1.4
12R 98.3 89.7 1.0 2.5 95.5 89.0 0.0 3.4 105.1 102.0 0.2 1.1 107.9 130.9 2.4 4.1
25 18 100.3 87.1 2.0 A29 99.2 86.5 3.9 A28 107.8 101.3 2.6 A 0.7 98.0 124.0 A 92 A 53
(2013) 2R 102.1 88.1 1.8 1.1 102.4 89.1 3.2 3.0 107.1 100.0 A 0.6 A 13 99.9 120.9 1.9 A 25
38 104.0 91.4 1.9 3.7 101.7 92.5 A 0.7 3.8 106.8 100.2 A 0.3 0.2 98.9 124.2 A 10 2.7
48 103.1 91.2 A 09 A 02 98.9 89.8 A28 A29 107.4 101.4 0.6 1.2 99.1 122.4 0.2 A 14
58 105.6 91.2 2.4 0.0 103.2 90.3 4.3 0.6 106.7 101.3 A 07 A 0.1 94.4 116.9 A 47 A 45
64 104.0 89.4 A1l5 A20 101.1 91.1 A20 0.9 107.6 101.2 0.8 A 0.1 100.4 127.5 6.4 9.1
78 106.2 91.5 2.1 2.3 102.3 90.7 1.2 A 04 107.5 101.8 A 0.1 0.6 97.7 137.4 A27 7.8
8H 104.1 90.8 A20 A 08 101.2 90.8 Al1 0.1 107.5 101.7 0.0 A 0.1 99.7 140.3 2.0 2.1
9H 107.0 90.7 2.8 A 0.1 103.3 91.9 2.1 1.2 108.0 102.4 0.5 0.7 99.2 138.8 A 05 Al1
108 108.7 92.7 1.6 2.2 105.4 91.9 2.0 0.0 107.4 101.6 A 06 A 08 96.8 133.9 A24 A 35
118 108.6 92.7 A 0.1 0.0 105.8 90.6 0.4 Al4 108.1 102.4 0.7 0.8 98.2 137.0 1.4 2.3
128 110.3 95.5 1.6 3.0 106.3 94.5 0.5 4.3 108.3 102.9 0.2 0.5 97.3 146.7 A 0.9 7.1
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Frk264 18 107.7 96.5 A 24 1.0 103.5 95.9 A 26 1.5 108.8 102.1 0.5 A 0.8 94.4 130.9 A 30 A108
(2014) 2R 108.2 95.0 0.5 A 1l6 104.8 93.7 1.3 A23 107.7 100.4 A 10 A 17 95.4 135.7 1.1 3.7
38 110.2 96.2 1.8 1.3 105.8 94.5 1.0 0.9 106.1 99.9 A 15 A 05 94.1 140.2 Al4 3.3
4R 106.9 96.5 A 3.0 0.3 101.5 92.7 A 41 A 19 107.9 100.6 1.7 0.7 97.6 163.3 3.7 16.5
5H 106.1 95.2 A 0.7 A 13 100.7 93.4 A 0.8 0.8 109.1 100.5 1.1 A 0.1 98.0 151.6 0.4 A 72
6H 105.2 89.9 A 08 A 56 100.1 88.8 A 0.6 A 49 110.4 100.5 1.2 0.0 99.8 153.2 1.8 1.1
78 105.2 91.2 0.0 1.4 101.0 90.5 0.9 1.9 111.5 99.7 1.0 A 0.8 99.8 147.1 0.0 A 4.0
8H 104.3 89.9 A 09 A1l4 100.0 90.3 A 1.0 A 0.2 113.0 99.9 1.3 0.2 101.6 148.3 1.8 0.8]
9A8 107.6 90.8 3.2 1.0 102.6 89.3 2.6 All 112.7 101.0 A 03 1.1 98.4 174.2 A 31 17.5
108 105.9 91.5 A 16 0.8 102.0 91.2 A 0.6 2.1 113.1 99.9 0.4 All 100.3 167.8 1.9 A 3.7
118 105.5 89.2 A 04 A25 100.7 87.1 A 13 A 45 114.0 100.0 0.8 0.1 105.7 172.5 5.4 2.8
128 105.1 91.9 A 04 3.0 99.5 89.3 A 12 2.5 113.9 101.1 A 0.1 1.1 101.6 158.0 A 39 A 84
Frk274 18 107.9 94.8 2.7 3.2 102.2 92.7 2.7 3.8 113.0 98.9 A 0.8 A22 101.1 145.0 A 05 A 8.2
(2015) 2R 106.6 93.5 A 12 A1l4 101.1 90.5 All A24 114.7 101.7 1.5 2.8 102.8 154.1 1.7 6.3
38 105.9 93.4 A 0.7 A 0.1 100.8 89.3 A 03 A 13 115.7 105.1 0.9 3.3 101.7 170.0 All 10.3
48 105.6 95.2 A 03 1.9 102.0 91.7 1.2 2.7 114.0 105.9 A 15 0.8 100.8 177.0 A 09 4.1
5H 104.8 92.8 A 0.8 A 25 101.1 90.5 A 09 A 13 114.3 105.1 0.3 A 0.8 103.4 156.6 26 A1l5
6H 106.0 92.7 1.1 A 0.1 101.5 89.8 0.4 A 08 113.4 104.5 A 0.8 A 0.6 100.1 170.1 A 32 8.6
78 106.2 92.4 0.2 A 03 101.4 89.6 A 0.1 A 0.2 113.1 103.9 A 03 A 0.6 100.5 155.3 0.4 A 8.7
8H 105.4 91.2 A 0.8 A 13 101.2 90.0 A 0.2 0.4 114.0 104.8 0.8 0.9 102.5 157.2 2.0 1.2
9A8 106.4 90.4 0.9 A 09 100.6 87.3 A 0.6 A 3.0 114.0 106.3 0.0 1.4 102.7 165.7 0.2 5.4
108 106.4 91.0 0.0 0.7 101.2 90.0 0.6 3.1 113.5 104.7 A 04 A 15 102.9 157.5 0.2 A 49
118 106.8 90.3 0.4 A 0.8 100.7 87.2 A 05 A 3.1 112.8 105.3 A 0.6 0.6 103.4 159.1 0.5 1.0
128 104.7 91.5 A 20 1.3 98.7 88.2 A 20 1.1 113.2 106.4 0.4 1.0 102.7 158.2 A 0.7 A 0.6
FRk284 18 106.8 94.2 2.0 3.0 99.2 90.7 0.5 2.8 112.4 105.0 A 0.7 A 13 104.7 146.9 1.9 A71
(2016) 2R 103.8 93.2 A28 All1 97.9 91.0 A 13 0.3 111.1 107.5 A 12 2.4 102.5 156.3 A21 6.4
38 105.7 93.2 1.8 0.0 100.5 89.6 2.7 A 15 112.1 109.1 0.9 1.5 104.2 183.9 1.7 17.7
48 107.0 94.7 1.2 1.6 102.4 91.1 1.9 1.7 111.8 109.6 A 03 0.5 104.4 173.9 0.2 A 54
58 104.6 93.5 A22 A13 99.0 91.0 A 33 A 0.1 111.1 108.4 A 0.6 All 104.6 153.5 0.2 A11.7
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