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|- BREEIE 802.2 120.6 117.3 127.0 5.3 115.7 113.7 118.2 40
EEIE R EHE - ARILFEISE) 459.6 1121 115.6 119.9 7.0 116.8 114.0 119.8 5.1
e TE (B Wi - AREPEIE EES) 459.6 112.1 115.6 119.9 7.0 116.8 114.0 119.8 5.1
Al - AREATE 4540 84.7 90.2 98.8 16.6 92.1 88.9 96.3 8.3
TSRFyHBRTE 598.0 102.0 102.6 105.1 3.0 103.5 103.7 104.5 0.8
INIVT - NI R IE 189.9 11238 116.7 124.1 10.0 1176 117.2 1249 6.6

BRH&E - IES T 0.0 - - - - - - - -
ZTOfIE 857.8 98.7 102.1 104.7 6.1 100.1 106.9 108.2 1.2
AT 510.7 94.3 102.3 106.1 125 96.8 106.5 110.0 33
A - REIRIT% 76.8 110.4 99.5 104.6 A53 101.9 99.6 103.3 37
RET% 88.5 105.5 100.0 98.5 A 66 107.6 111.8 105.0 A 6.1

EEES 0.0 - - - - - - - -
JLESIX 86.4 97.4 97.0 94.2 A 33 101.6 101.2 95.9 A52
REHGITE 412 101.6 104.2 105.0 33 102.4 109.4 109.6 0.2
ZTOMBRTE 54.2 111.9 114.2 118.6 6.0 116.8 117.7 121.0 2.8
/S 75 69.1 46.0 450 | A 349 458 47.4 446 A59

[5%]

EEHRE T2, BH- HR) 10000.0 104.0 102.6 107.4 33 104.9 103.9 104.3 0.4

Eh- HREE 0.0 - - - - - - - -
AE - &R - LR TE 1338.2 96.2 103.9 102.7 6.8 110.6 108.5 104.1 A 41
HEH T E B 2SR - BOEEM) 175.7 89.9 64.0 645| A 283 101.9 85.4 708 | A 171
ST (B REALEY 10000.0 104.0 102.6 107.4 33 104.9 103.9 104.3 0.4
=RFEM 3540.7 104.9 99.2 104.8 A 01 101.6 102.0 98.8 A 31
BER 1993.8 97.3 95.2 94.6 A28 98.7 97.7 94.0 A 38
=7 11271 90.8 95.2 91.8 1.1 99.9 99.3 916 A8
B 866.7 105.7 95.3 98.3 A 70 97.4 96.6 975 0.9
SHEE 1546.9 1148 104.4 118.0 2.8 104.8 106.8 104.9 A18
it ASH & Bt 880.4 1211 102.6 121.6 0.4 105.7 102.3 97.7 A 45
JEM A HEES 666.5 106.4 106.6 113.3 6.5 103.4 1122 116.5 38
HEER 6459.3 103.5 104.4 108.7 5.0 106.2 104.7 107.3 25
ST kPR ER 5911.1 104.3 105.3 109.1 46 106.9 105.6 107.5 1.8
Z D A 548.2 94.3 95.1 104.4 10.7 99.1 95.0 104.7 10.2
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ISR T RIS 8 (20204E5 8 E#)

(EE=E)

20155 =100
5 = rdgh R % FHRBEFEY
20194658 | 20204E4 A | 20204E5 B | #iT4E R A L[ 20204E3 B | 202044 5| 2020458 | #TA

LT ¥ 97935 1128 133.2 157.3 395 123.4 130.4 1445 10.8
WETE 9786.0 1128 133.2 157.4 395 1235 130.4 1446 10.9
W - EMERITE 2388.9 105.0 124.1 146.2 39.2 124.1 123.9 135.4 9.3
7S E 3 2051.6 108.0 128.9 150.9 39.7 1189 1243 148.4 19.4
EHEETE 337.3 86.2 94.4 117.2 36.0 113.0 107.1 86.0 A 197
SEEAITE 659.2 118.2 124.3 152.8 29.3 1206 130.8 151.4 15.7
EERMMIE 707.9 106.7 1774 176.7 65.6 135.8 1733 168.5 A28
AR - EFARmIE 630.3 12738 129.9 148.6 16.3 1445 131.4 137.7 48
MM 507.1 103.2 122.9 158.2 53.3 130.4 1283 152.2 18.6
LA TE 1232 228.7 1585 1092 | A 523 1737 1495 877| A 413
BFHE - TNAALE 301.4 83.9 739 172.9 106.1 935 703 158.8 125.9
BR - BREBEESETE 1302.9 1298 190.9 187.7 446 136.3 155.9 150.2 A 37
BEREMIT X 1193.1 126.8 1721 175.5 384 130.2 137.3 139.8 1.8
FHREHMmIT X 109.8 162.1 395.8 320.8 97.9 1913 4151 2759 | A 335
AR T 175.7 86.7 67.5 1515 747 128.0 85.0 139.5 64.1
BEIEIXE 105.2 835 40.2 173.4 107.7 162.8 56.6 1493 163.8
A IE (BR. BEIEILX) 70.5 915 108.2 118.7 29.7 110.0 122.9 1178 A 41
EX-ITRURKITE 391.2 110.0 131.6 176.8 60.7 1176 132.0 161.8 226
T % 1190.9 120.6 125.0 150.2 245 122.4 126.2 1414 12.0
E2IX B EER 1190.9 120.6 125.0 150.2 245 122.4 126.2 1414 12.0
- BIEEIE 731.3 1247 1355 151.1 21.2 1226 1338 137.4 2.7
PEEIE R EHE - ARIEFEISR) 459.6 114.0 108.2 148.9 30.6 121.7 113.0 147.9 30.9
e TE (B Wi - AREEIE  EES) 459.6 114.0 108.2 1489 30.6 121.7 113.0 1479 30.9
Al - AREATE 4540 93.0 104.8 130.9 408 103.3 100.4 128.1 276
TSRAFyHBRTE 598.0 109.0 105.7 125.6 15.2 109.8 103.9 1187 14.2
INIVT - NI R IE 189.9 1245 1212 157.3 26.3 119.9 126.3 153.9 219

BRH&E - IES T 0.0 - - - - - - - -
ZTOfIE 795.7 115.6 127.3 170.6 476 120.0 143.3 168.2 17.4
AT 510.7 105.7 126.4 169.4 60.3 112.3 141.1 1745 23.7
A - REIRIT% 76.8 117.1 115.3 142.6 21.8 1182 121.1 130.1 74
RET% 88.5 130.4 113.2 1425 9.3 115.5 123.6 136.2 10.2

EEES 0.0 - - - - - - - -
JLESIX 243 100.7 164.9 206.4 105.0 154.9 164.6 192.1 16.7
RERGITE 412 162.6 203.9 215.0 32.2 189.6 231.3 220.2 A48
ZTOMBRTE 54.2 153.3 100.4 218.6 426 137.8 158.4 171.2 8.1
/S 75 75.6 498 512 | A 323 53.8 51.6 515 A02

[5%]

EEHRES BT ZE. TH- HR) 9793.5 112.8 133.2 157.3 395 1234 130.4 144.5 10.8

Eh- HREZE 0.0 - - - - - - - -
AE - £ER - LHRPRMTE 1338.2 116.6 155.0 163.5 402 1335 152.7 154.2 1.0
HEH T E B MZEHE - BOEEM) 175.7 86.7 67.5 1515 74.7 128.0 85.0 139.5 64.1
ST (B REALEY 9793.5 112.8 133.2 157.3 395 123.4 130.4 1445 10.8
=RFEM 3533.8 122.4 151.3 162.4 32.7 1283 139.2 142.1 2.1
BER 1993.8 120.0 142.8 148.2 235 1238 135.9 1345 A10
=7 11271 123.1 162.6 154.2 25.3 1348 1525 1366 | A 104
B 866.7 115.9 1171 140.3 21.1 1120 113.0 129.3 14.4
SHER 1540.0 1255 162.3 180.9 44.1 134.1 142.9 151.8 6.2
it ASH & Bt 8735 128.1 195.5 196.3 53.2 159.7 152.2 152.2 0.0
FEMAHE R 666.5 122.1 118.8 160.8 31.7 108.7 129.4 152.6 17.9
HEER 6259.7 107.4 122.9 154.4 438 121.0 124.9 146.0 16.9
SLT A& ER 5742.2 107.2 124.6 155.5 451 121.9 127.0 146.6 15.4
Z DA ER 517.5 109.1 104.2 141.9 30.1 109.4 101.4 137.9 36.0
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2 i 4 REGTRIEH (20204558 #E#H)

(£E)

20155 =100
5 = rdgh R % FHRBEFEY
20194658 | 20204E4 A | 20204E5 B | #iT4E R A L[ 20204E3 B | 202044 5| 2020458 | #TA
LT ¥ 10000.0 96.0 86.3 745 | A 224 96.6 87.7 81.0 A 76
WETE 9999.0 96.0 86.3 745 | A 224 96.6 87.7 80.9 A8
84 - EMERIE 692.7 98.0 71.7 66.5| A 32.1 88.0 78.7 687 | A 127
7S ITE 3 537.3 99.4 74.4 667 | A 329 87.6 76.3 677| A 113
EHEETE 155.4 93.4 89.0 65.8 A 296 91.2 86.0 723 A 159
SEESITE 699.6 94.0 84.7 704 | A 251 81.3 82.3 78.3 A 49
EEREMIE 1006.8 95.3 75.3 638 | A 331 90.7 79.4 682 | A 141
A - £EARmMIE 1039.4 99.0 9338 785 | A 207 122.4 105.5 923| A 125
AR IX 882.1 103.6 97.3 81.1 A 217 128.6 110.2 948 | A 140
EHBRARMIE 157.3 732 740 640 | A 126 85.1 79.6 777 A24
BFEG - TINARTE 504.1 75.3 90.4 733 A27 97.2 91.9 85.1 A4
EBR - HRBERWMIE 1170.4 90.2 76.7 705 A 218 78.0 78.6 747 A50
BRUEMIX 966.8 87.2 79.2 73.1 A 162 84.2 79.3 715 A23
FHREHMm T X 203.6 104.3 64.6 578 | A 446 55.6 743 626 | A 157
AR T 866.3 1125 748 637 | A 434 1245 76.8 74.0 A 36
BHEIEI X 613.3 109.5 72.1 47.8 A 563 109.5 72.2 55.6 A 230
A IE BR. BEIEILX) 253.0 119.9 81.4 102.2 A 148 162.9 90.3 1185 31.2
EX-TREKTE 3778 88.8 83.2 67.1 A 244 96.9 81.3 719 A116
T % 1239.7 105.9 102.2 945| A 108 102.4 101.3 95.8 A54
tEIX B EEXH) 857.7 101.0 98.4 86.2 A 147 95.4 925 85.6 A75
Mm% - AL EIE 346.9 101.0 92.4 93.8 A 71 91.4 85.1 87.4 2.7
LI BR. £EE - ARILEIZE) 892.8 107.8 106.1 94.8 A 121 107.1 108.3 100.4 A73
e TE (B Mg - AREETIE  EES) 510.8 101.1 102.5 809 | A 200 98.8 97.9 849 | A 133
Al - ARMATE 103.2 920 84.6 86.2 A 63 1075 86.7 81.3 A 62
TSRFyHBRTE 603.3 94.9 94.1 80.3 A 154 92.4 935 83.9 A 103
VT - R - SEINTRIE 195.9 93.0 104.6 85.1 A 85 100.1 99.1 90.9 A 83
BHE - IEZTE 854.5 90.9 90.7 782 | A 140 90.5 86.9 84.9 A23
ZTOfIZE 645.3 92.0 85.3 70.7 A 232 90.2 83.2 75.2 A 96
AT 229.1 93.2 91.6 82.4 A 116 91.4 90.2 86.2 A 44
A - RERIT% 58.3 96.9 84.2 834 | A 139 87.1 78.7 89.1 13.2
RET% 101.7 90.8 90.0 74.0 A 185 101.2 89.3 81.1 A 92
HNHES 66.1 83.9 81.0 67.3 A 198 80.1 81.5 734 A 99
JLESRIX 145.1 99.5 81.1 523 | A 474 93.2 76.1 557 | A 268
REHSTXE 38.0 68.9 59.1 493 | A 284 58.9 55.7 52.4 A59
TOMBRETE 7.0 73.0 89.0 58.8 A 195 93.4 66.6 68.6 3.0
Sz 1.0 741 747 76.5 32 725 7.7 736 26
[5%E]
EEHE I, 8H - HR) 10463.7 94.3 85.2 737 A 218 95.6 87.1 80.4 A7
Bh-HREBE 463.7 57.6 61.1 57.2 A07 70.0 713 71.0 A 04
AR - EER - BRI 2046.2 97.2 84.7 713 A 266 106.5 92.9 79.8 A 141
HEH T E B MZEHE - BOEEM) 724.0 106.9 75.3 56.7| A 470 107.0 75.7 650 | A 141
ST (Br. REALEY 9775.3 97.1 87.0 748 A 230 975 88.1 80.8 A 83
=RFEM 4727.2 955 88.6 782 | A 181 949 91.3 86.1 A57
&R 2491.3 90.7 82.7 73.1 A 194 92.7 89.6 83.6 A 67
=7 1854.6 90.7 82.0 730 A 195 96.3 91.4 83.4 A 388
B 636.7 90.7 84.6 732 | A 193 82.9 84.9 80.9 A 47
SHEE 2235.9 100.9 95.3 839 | A 168 97.9 936 89.2 A 47
it ASH & Bt 525.8 106.3 85.9 734 A 310 92.4 80.5 755 A 62
JEM A HE RS 1710.1 99.3 98.1 87.1 A 123 99.9 97.9 94.0 A 40
HEER 5272.8 96.5 84.3 72| A 262 98.5 84.6 76.4 A97
LT AR 4983.9 96.9 84.0 70.9 A 268 99.0 84.3 76.2 A 96
Z DA 288.9 90.2 89.2 75.6 A 162 89.1 86.9 78.6 A 96

GE) ATAURIDT—42 (FHERE, X 2F4 REEER. ZHF. XRF. EER. &
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1. Fi&

IEBROFHAEAEL, KB HRABDOX-12-ARIMZRALTLVS,

ZEHRBEFRERIIE. EHERICNZ., BB - AFEER. 33 5FF2HICEI-THRESATWD (EE - EEREH
[EOWTIE, EHERDH) . BEEMIZIFIUTOESY,

ZHREFEY = RER - (EH - BER-RKE-5558H%

2. ARy IF7A4IL
SEHABICEALTVIX-12-ARIMDRAR YT T7 A LORKBFLUTOES Y,

series | start = 2011.1
span = (2011.1,2018.12)
decimals = 1}
transform { function = log }
arima { model = (01 1) 10) }
regression { variables = (tdlnolpyear Ipyear) - HEE-EZEREHOEZEE.
save = (td hol) regression® { } HA#HI&
user = (jap-hol)
usertype = holiday
start = 2011.1
file = "XXXXXXXXXXXXXXXXXXXX” }
forecast { maxlead = 12 }
estimate { save = ( mdl )
maxiter = 500 }
x11 { print = (none +d10 +d11 +d16)
save = (d10 d11 d16)
seasonalma = x11default }

3. FEIREBEOER

20195 1AUROEHIERIEEEHABRAXEZERAL LS, BEAEMIZE20 1 SEOEFEEHZEAL TS,
:ht%b\EE-H%E-565¢%§@~%Eﬁﬁéﬁ%f\iﬁz.Fﬁ%éhtﬂ%%—@&ﬁbyﬁ—baﬁﬁ
LTHIALTWLS,

4. REELE
201 8EFHMEITEVNT, ERBENMREENRINEEBENEBZTLERN. FARUTOESY,

RyAW |EREERN] LEER
£ E TC 2013.1
B TC 2013.1
T E TC 2013.1
TEEER TC 2013.1

LS (Level Shift) : sK#Zik
T C (Temporary Change) : —RFHIZ 1L

HINITKY, 201 8EERMBETHBELz2. DRARYIITFZFAILIEUTDESY,
(EEIR#MDIBA)  regression { variables = (tdlnolpyear Ipyear tc2013.1)
(HEHE#MDIBA) regression { variables = (tdlnolpyear |pyear tc2013.1)
(EEHE#HDBE)  regression { variables = (tc2013.1)

(EEREHDIBES) regression { variables = (tc2013.1)

5. SIEBEHOENZDONT

X=12-ARINA [2HEH 2B/ (2. DARY T T7AIIDERABT file=" XXXKX--" DERS) IZTDVTIHEUTDELY,

ZHIRRAEORRER (8FM) [2D2WT, BREICETETAZTNOAICESTSHFR (AEANSERIER) ARABITHD
B (A Z8A. RIZ1AMD 1 2AZTAETNIZE TS 8 EROBABDTEHIE B) #RO-&. BEFEICETEENETLDA
DOHRBEEH (A) MoTHE B) ZZL5ILV{EEZ X-12-ARINA [ZEZ TS,

201 SEFMBETHEALILZREIL. UTOEBY,

18 2R 3R 48 sH 68 7R 88 28 108 118 128
20011 88 -0.875 0.250 0125 0125 0.500 0.000 0.000 -0.250 0125 0.000 0375 0125
20245 0.125 -0.750 0125 0125 —0.500 0.000 0.000 —0.250 —0.875 0.000 -0.625 0125
20134 0.125 0.250 0.125 0.125 0.500 0.000 0.000 0.250 01256 0.000 0626 01256
20149 0125 0.250 0125 0.125 0.500 0.000 0.000 0.250 0125 0.000 0375 0125
20154E 0125 0.250 -0.875 0125 0.500 0.000 0.000 -0.250 1125 0.000 0.375 025
201648 0125 0.250 0az2s 0125 0.500 0.000 0.000 0.750 0125 0.000 0.375 0125
20174F 0125 0.750 0125 0.875 0.500 0.000 0.000 0.750 0.875 0.000 0.375 0.875
201888 0125 0.250 0125 0125 0.500 0.000 0.000 0.250 0.125 0.000 0625 0125
e ?0‘9‘;) 0125 0.250 0125 1125 1.500 0.000 0.000 0.750 0125 1.000 0.625 0875
¢ RO Ro y 0.125 1.250 0.125 0,125 0.500 0.000 1.000 0.750 0125 —1.000 0.375 -0.875




