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JEM A HEES 1887.4 98.6 83.2 95.8 A28 95.3 89.3 89.0 A 03
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tEIX B EEXH) 1261.8 116.2 101.4 98.1 A 156 99.8 100.1 96.8 A 33
Mm% - AL EIE 802.2 115.7 93.8 88.1 A 239 91.3 93.0 86.5 A 70
EEIE R EE - ARILEISE) 459.6 117.1 1147 115.5 A 14 115.4 1126 114.9 20
e TE (B Wi - AREEIE  EES) 459.6 17.1 114.7 1155 A4 115.4 112.6 1149 2.0
Al - AREATE 4540 85.2 64.6 676 | A 207 788 705 765 8.5
TSRFyHBRTE 598.0 101.7 97.6 95.5 A 61 99.2 98.1 96.9 A 12
ISIVT - - EIMTRITE 189.9 11338 130.3 1285 12.9 126.4 132.1 128.2 A 30
BRH&E - IES T 0.0 - - - - - - - -
ZTOfIZE 857.8 97.9 93.5 90.2 A79 92.6 91.9 92.1 0.2
AT 510.7 95.3 89.6 88.6 A 70 91.0 88.6 90.3 1.9
A - RERIT % 76.8 100.9 94.9 94.1 A 67 99.6 97.4 94.2 A 33
RET% 88.5 101.6 114.6 104.7 3.1 102.7 104.4 113.0 8.2
EEES 0.0 - - - - - - - -
JLESRIX 86.4 95.9 795 674 | A 297 75.2 772 690 | A 106
REHGITE 412 99.7 103.3 102.0 2.3 94.9 100.2 105.0 48
ZTOMBRTE 54.2 1145 108.8 103.8 A 93 105.1 106.4 104.6 A 17
/S 75 441 342 296 | A 329 396 348 311 A 106
[5%E]
EEHE T, 8H - HR) 10000.0 98.8 948 923 A 66 94.6 95.3 978 26
Eh- - HREZE 0.0 - - - - - - - -
RE - &R - 2PN TE 1338.2 100.8 995 945 A 63 925 95.4 102.0 6.9
HEH T E B MZSHE - BOEEM) 175.7 70.1 76.8 64.7 A 77 776 73.9 89.2 20.7
ST (B REALEEY 10000.0 98.8 94.8 92.3 A 66 94.6 95.3 97.8 26
=RFEM 3540.7 89.9 91.4 88.3 A18 89.9 90.9 99.2 9.1
&R 1993.8 91.8 93.2 89.3 A 27 88.9 91.1 96.6 6.0
=7 11271 90.2 95.3 88.5 A19 85.7 89.5 97.7 9.2
B 866.7 93.9 90.4 90.4 A 37 92.6 93.0 95.2 24
SHEE 1546.9 87.5 89.1 87.0 A 06 91.3 90.6 102.6 13.2
it ASH & Bt 880.4 78.6 82.8 80.2 20 83.2 85.3 105.9 24.2
JEMt A HEEF 666.5 99.2 97.4 96.0 -3.2 101.5 98.0 100.2 22
HEER 6459.3 103.6 96.6 94.4 -8.9 96.9 97.4 96.8 A 06
LT kFAEERM 5911.1 104.8 98.0 95.9 -85 97.7 98.5 97.7 A038
Z D FAAEE 548.2 91.1 81.1 78.4 -13.9 87.4 85.3 86.7 1.6
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ISR T RIS 8 (20214E3 78 &)

(EE=E)

20155 =100
5 = rdgh R % FHRBEFEY
20204E3 8| 20214E2 | 20214E3 B |#ER A L[ 202141 8| 202142 8| 2021438 | #TA L

LT ¥ 97935 100.7 114.4 94.1 A 66 109.0 111.9 1133 13
aETE 9786.0 100.7 1145 94.1 A 66 109.1 112.0 1133 1.2
%W - EMERITE 2388.9 1033 108.8 93.6 A 94 1145 111.0 106.0 A 45
7S TE 3 2051.6 106.1 113.2 96.6 A 90 113.0 111.9 108.1 A 34
EHEETE 337.3 86.7 82.0 75.5 A 129 107.9 89.0 82.9 A 69
SEREAITE 659.2 111.0 114.2 95.8 A 137 106.3 107.5 102.4 A 47
EEREMIE 707.9 92.0 128.4 704 | A 235 120.9 131.8 1010 | A 234
A - £EARMIE 630.3 102.0 1236 108.5 6.4 1232 1225 145.6 18.9
AWM I % 507.1 98.5 110.0 100.9 24 1175 115 126.5 135
LA TE 1232 116.4 1795 139.6 19.9 146.5 162.6 220.2 354
EBEFEG - TINARITE 301.4 91.0 81.8 98.1 7.8 51.3 713 136.1 90.9
ER - HREEMWMIE 1302.9 89.1 139.2 1015 13.9 114.0 1419 152.0 7.1
BRI X 1193.1 82.2 119.5 97.9 19.1 105.5 121.6 146.1 20.1
FHREHMmIT X 109.8 165.0 353.0 141.1 A 145 207.1 367.3 1618 | A 559
AR T 175.7 7.4 62.7 449 | A 371 65.0 64.9 76.0 17.1
BHEIEIT X 105.2 70.0 441 335 A 521 52.7 55.1 77.0 39.7
A IE (BR. BEIEILX) 70.5 734 90.4 61.8 A 158 81.8 80.0 92.7 15.9
EX-TREKTE 391.2 1075 103.2 928 | A 137 97.0 97.3 97.2 AO1
[[=h 1190.9 111.2 108.2 936 | A 158 101.2 104.0 100.5 A 34
tEIX B EEXH) 1190.9 111.2 108.2 93.6 A 158 101.2 104.0 100.5 A 34
Mm% AL EIE 731.3 109.9 97.4 852 | A 225 94.7 95.3 91.6 A 39
EEIE R EHE - ARILEISE) 459.6 113.1 125.4 106.9 AS55 110.4 1173 114.3 A26
e TE (B Wi - AREEIE  EES) 459.6 113.1 125.4 106.9 A 55 110.4 117.3 1143 A 26
Al - AREATE 4540 91.7 81.8 802 | A 125 101.7 81.7 103.4 26.6
TSRAFyHBRTE 598.0 100.3 108.5 92.4 A79 1033 102.9 98.8 A 40
VT - R - ST RIE 189.9 109.7 149.0 1205 9.8 136.1 145.1 1333 A 8.1

BRH&E - IEC T 0.0 - - - - - - - -
ZTOfhIE 795.7 104.9 125.3 105.9 1.0 127.0 128.3 1225 A 45
AT 510.7 102.5 118.1 106.7 4.1 120.1 115.9 119.2 2.8
A - REIRIT% 76.8 1137 129.2 1075 A55 137.0 133.8 1126 A 158
RET% 88.5 83.5 116.5 91.4 9.5 118.0 120.8 129.0 6.8

EEES 0.0 - - - - - - - -
JLESIX 243 136.2 265.9 920 | A 325 223.3 262.2 903 | A 656
RERGTE 412 168.0 197.9 188.7 12.3 178.4 213.7 212.0 A08
ZTOMBRTE 54.2 88.1 83.2 630| A 285 1115 122.0 90| A213
/S 75 46.8 383 269 | A 425 478 36.0 30.1 A 164

[5%]

EERE BIXE. BH-HR) 9793.5 100.7 114.4 94.1 A 66 109.0 111.9 113.3 13

Eh- - HREE 0.0 - - - - - - - -
AE - &R - LR TE 1338.2 96.7 126.1 88.3 A 87 1231 127.7 1233 A 34
HEH T E B MZSHE - BOEEM) 175.7 7.4 62.7 449 | A 371 65.0 64.9 76.0 17.1
ST (Br. REAZEEY 97935 100.7 114.4 94.1 A 66 109.0 111.9 1133 13
=RFEM 3533.8 91.3 122.6 922 1.0 116.9 126.2 127.2 038
BER 1993.8 92.6 122.2 89.2 A 37 1218 125.2 118.9 A 50
=7 11271 87.6 131.9 85.7 A22 129.0 1346 1325 A 16
AL 866.7 99.0 109.5 93.8 A53 112.3 1116 105.8 A 52
SHEE 1540.0 89.6 1232 96.1 7.3 111.2 1272 1348 6.0
it ASH & Bt 8735 86.4 133.8 94.9 9.8 108.4 134.7 157.8 171
JEM A HEES 666.5 93.8 109.3 97.8 43 115.1 116.6 114.1 A 21
HEER 6259.7 106.0 109.8 95.1 A 103 104.8 105.1 107.2 2.0
$I T 2 FA 4 ERL 5742.2 107.5 1109 9.6 | A 101 105.2 105.7 108.3 25
Z DA E 517.5 89.6 97.0 78.9 A 119 101.5 101.3 97.8 A 35
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I 2 fF 4 REBITEER

(20214E3 8 EH)

(£E)

20155 =100
5 = rdgh R % FHRBEFEY
20204E3 8| 20214E2 | 20214E3 B |#ER A L[ 202141 8| 202142 8| 2021438 | #TA L
LT ¥ 10000.0 109.9 95.7 1126 2.5 100.4 101.1 97.2 A 39
WETE 9999.0 109.9 95.8 1127 2.5 100.4 101.2 97.3 A 39
W - EMERITE 692.7 93.7 86.0 95.9 2.3 88.0 90.7 87.1 A 40
7S E 3 537.3 92.6 83.8 93.7 12 86.0 89.4 85.1 A 438
EHEETE 155.4 97.6 93.7 103.3 5.8 95.8 95.5 95.0 A 05
SEEAITE 699.6 90.3 82.6 92.4 2.3 84.2 85.1 84.5 A 07
EERMMIE 1006.8 122.4 107.1 1432 17.0 107.7 114.0 982 | A 139
A - AR TE 1039.4 159.6 114.4 142.1 A 110 101.6 1237 110.1 A 110
NAMI % 882.1 169.7 120.1 1485 | A 125 103.8 129.9 115.1 Al14
LA TE 157.3 103.1 82.2 106.4 32 88.8 86.9 82.0 A56
BFHE - TNAALE 504.1 93.3 104.0 109.4 17.3 125.3 1348 1095 | A 188
ER - HRBEMWMIE 1170.4 95.6 93.4 113.0 18.2 106.5 96.8 94.7 A22
BRI X 966.8 95.4 92.4 108.1 133 103.2 98.9 97.2 A 17
FHREHMmIT X 203.6 96.3 98.2 136.2 414 1114 928 845 A 89
AR T 866.3 141.8 109.8 1203 | A 152 95.7 108.3 102.8 A 51
S 613.3 1240 110.8 1227 A10 110.1 109.0 104.7 A 39
A IE (BR. BEIEILX) 253.0 185.1 107.4 114.4 A 382 70.7 106.5 97.3 A 86
EX-LTRUGKITE 3778 99.4 90.0 106.1 6.7 104.6 98.0 102.7 48
T % 1239.7 102.4 97.2 109.5 6.9 104.7 99.1 99.6 05
tEIX B EEXR) 857.7 100.4 87.0 97.3 A 31 100.0 89.2 89.5 0.3
|- BREEIE 346.9 100.2 95.3 100.9 0.7 95.6 96.9 90.4 AG67
PEEIE R EHE - ARILFEISE) 892.8 103.2 98.0 112.8 9.3 107.7 100.2 102.4 2.2
e TE (B Wi - AREEIE  EES) 510.8 100.6 81.4 94.9 A57 102.9 84.2 89.0 5.7
Al - AREATE 103.2 108.3 78.4 875| A 192 79.4 82.7 86.5 46
TSRFyHBRTE 603.3 96.4 91.0 101.0 48 96.2 96.0 96.5 0.5
INIVT - - NI R IE 195.9 104.8 93.2 107.2 2.3 103.8 100.5 98.8 A17
BHE - IEZITE 854.5 975 773 97.1 A04 93.2 87.0 89.9 3.3
ZTOfhIE 645.3 95.9 84.8 96.2 0.3 88.3 86.2 87.6 16
AT 229.1 96.4 81.0 94.5 A 20 89.3 87.4 87.8 0.5
A - REIRIT% 58.3 91.3 72.4 84.0 A 80 728 70.4 777 10.4
RET% 101.7 105.5 103.3 107.2 1.6 98.8 97.4 99.2 18
HNHES 66.1 90.4 82.0 96.0 6.2 86.1 83.0 78.6 A53
JLESIX 145.1 101.9 91.2 107.0 5.0 95.0 92.4 95.9 3.8
RERGITE 38.0 58.8 57.6 55.8 A5 59.1 58.0 56.0 A 34
ZTOMBRTE 7.0 106.6 84.5 86.8 A 186 68.2 713 735 3.1
/S 1.0 79.4 62.1 82.1 34 91.4 744 73.0 A19
[5%]
EERES LT %, BH- HR) 10463.7 108.3 94.8 110.8 2.3 98.9 99.6 96.1 A 35
Eh- HREE 463.7 75.2 74.6 70.4 A 64 68.7 67.4 67.2 A 03
- £ER - FERABWMIE 2046.2 141.3 1108 142.7 1.0 104.3 1185 104.7 A 116
HEH T E B MZSHE - BOEEM) 724.0 1213 109.6 1235 1.8 110.4 109.2 104.8 A 40
ST (B REALEY 9775.3 109.4 96.3 112.2 26 101.2 101.6 975 A 40
=RFEM 47272 114.9 96.3 118.1 2.8 100.1 101.4 95.2 A 6.1
BER 2491.3 128.6 102.3 130.0 1.1 98.6 108.4 93.8 A 135
=7 1854.6 140.4 109.1 143.1 19 104.2 115.9 9.4 | A 168
B 636.7 93.9 82.8 92.0 A 20 82.6 84.8 83.7 A13
SHEE 2235.9 99.7 89.5 104.9 52 99.8 95.0 97.4 25
it ASH & Bt 525.8 95.6 94.1 103.9 8.7 100.8 97.2 96.3 A 09
JEM A HE B 1710.1 101.0 88.1 105.2 42 995 945 96.9 2.5
HEER 5272.8 105.3 95.2 107.7 2.3 100.1 101.1 99.2 A19
S T A4 FERS 4983.9 106.0 95.9 108.3 2.2 100.6 102.0 99.9 A 21
Z Dt AR 288.9 93.8 84.3 97.0 34 90.1 87.6 89.5 2.2
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1. F&

MTEEHOEHABA XL, KB VY XFDOX-12-ARIMZRWLTWL S,

EHARFRBRIIE. SHERICMZ. BH - REAER. 535FZRICL>THLHREINATWDS (EE - EERE
BITOWTIE, ZHEROA) ., ERMICIEUTOESY,

SHRABFEY = REH ~ (SH-BR-AKE-555EHE%

2. ARYYIT7AIL
SHABICERA L TOAX-12-ARRINMD AR Y Y T 7L ILORKRIZUTDOESY .

series { start = 2012.1
span = (2012.1,2019.12)
decimals = 1}
transform { function = log }
arima { model = (0 1 1)(0 10) }
regression { variables = (tdinolpyear Ipyear) -  KE - EEXREHOISEIE.
save = (td hol) regression® { | RNZHIB&
user = (jap-hol)
usertype = holiday
start = 2012.1
file = “"XXXXXXXXXXXXXXXXXXXX” ]
forecast { maxlead = 12 }
estimate { save = ( mdl )
maxiter = 500 }
x11 { print = (none +d10 +d11 +d16)
save = (d10 d11 d16)
seasonalma = x11default }

3. FHIHEHFEDER

202051 ALBOFHFERIEEFTHRAZEALZHEAL TV S, BEEMIZIT20 1 9OF0FHERZEAL TV S,
ﬁ:hl:i\ﬂ“ BH-#%A - 555868, EEAXERLT, LiB2. THHIWEASA—FLEALUT—M D5
LTHRALTWS,

4. EEERE
201 9FEFMBEIZENT, BEBEABRHSNE-RINEEBBELEZT-ER. FRAIUTOESY,

RyEM | EREEERN] 0EER

TC 2013.1

£ E LS 2019.10

TC 2013.1

o TC 2018.10

LS 2017.10

R LS 2018.9

TEER L
LS (Level Shift) : sk#Z{t

T C (Temporary Change) : —BsRIZ b

MBIhITEY, 201 9FEFRMBETHEBEL2. DARYIITZ7AILEIUTDESY,
(EERBMDIBES) regression { variables = (tdinolpyear Ipyear tc2013.1 1s2019.10)
(BHEE#DIZS)  regression { variables = (tdinolpyear Ipyear tc2013.1 tc2018.10)
(EEHRBDIBS) regression { variables = (1s2017.10 1s2018.9)}

5. SIREZEHOFELIZDOLT
X-12-ARIMA [ZEIFBHMBDHEL (2. DARY I T7AIILDEIRT file=" XXXX---” DESH) [TDOVWTIEUTDESY,
FHEHFEORRER (8FM) ITO2VWT, FEFICEFTSETNTLOAICEITSFR (ARANSERER) ARBICK
5 (A) 28X, RIZ1AND12ATNTNIZEITS8EHORMBDFYE (B) 2RI, RFICH TS EThTh
OROHBERE A HhSFEHE B) ZEL5IL{EZE X-12-ARIN 125X T3,

201 9OFEMBECHERALIZARIE. UTOEBY,
18 28 3A 48

55 =] 78 Y= )=] 108 (iD= 128

20124 |0.000 |-0.750 [ 0.125 | 0.000 |-0.625 [0.000 |0.000 |-0.375 |-0.875 |-0.125 |-0.500 | O.250
2013# |0.000 | 0.250 [ 0.125 | 0.000 |-0.625 |[0.000 |0.000 |-0.375 | 0.125 |-0.125 |-0.500 | 0.250
20144 |0.000 | 0.250 [ 0.125 | 0.000 |-0.625 [0.000 |0.000 |-0.375 | 0.125 |-0.125 | 0.500 | O.250
201548 |0.000 | 0.250 [-0.875 | 0.000 | 0.375 [0.000 |0.000 |-0.375 | 1.125 |-0.125 | 0.500 | O.250
20164 0. 000 0. 250 0. 125 0. 000 0. 375 0. 000 0. 000 0. 625 0. 125 —0. 125 0. 500 0. 250
20174 |0.000 |-0.750 [ 0.125 |-1.000 | 0.375 |0.000 |0.000 | 0.625 |-0.875 |-0.125 | 0.500 |-0.750
20184F 0. 000 0. 250 0. 125 0. 000 —0. 625 0. 000 0. 000 —0. 375 0. 125 —0. 125 —0. 500 0. 250
20194 |0.000 | 0.250 [ 0.125 | 1.000 | 1.375 |0.000 |0.000 | 0.625 | 0.125 | 0.875 |[-0.500 |-0.750
(éggﬂiﬁ) 0.000 | 1.250 0. 125 0.000 | 0.375 |0 000 |1.000 | 0 625 0.125 |-1.125 | 0.500 |-0.750
(o2 gy | ©-000 | 1.250 |-0.875 | 0.000 | 0.375 |0.000 [0.000 | 0.625 | 0.125 |-0.125 | 0.500 [-0.750




