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A IE BR. BEIEILX) 70.5 96.6 119.5 123.9 28.3 136.3 126.1 135.0 7.1
EX-ITRUKITE 391.2 99.5 99.6 100.6 1.1 96.9 100.0 101.8 18
T % 1261.8 104.5 106.7 108.1 34 103.7 108.7 110.7 18
EEIX B EEXS) 1261.8 104.5 106.7 108.1 34 103.7 108.7 110.7 1.8
|- BIEEIE 802.2 99.7 104.4 105.3 5.6 99.1 105.9 109.0 2.9
EEIE R EHE - ARILFEISE) 459.6 112.8 110.6 113.0 0.2 112.2 113.8 114.3 0.4
e TE (B Wi - AREEIE  EES) 459.6 1128 110.6 113.0 0.2 1122 1138 1143 0.4
Al - AREATE 4540 85.2 79.2 67.1 A 212 80.9 73.9 66.7 A97
TSRFy BRTE 598.0 99.0 90.8 90.8 A 83 90.2 91.0 91.3 0.3
ISIVT - - NI R IE 189.9 1240 1335 141.0 13.7 127.1 135.6 1438 6.0

BRH&E - IES T 0.0 - - - - - - - -
ZTOfIE 857.8 98.6 95.1 96.0 A 26 90.4 94.7 945 A 02
AT 510.7 99.1 94.3 93.8 A53 86.0 92.7 915 A13
A - RERIT % 76.8 101.7 82.6 80.1 A 212 83.5 81.7 788 A 35
RET% 88.5 106.7 106.1 108.4 1.6 106.8 109.4 104.7 A 43

EEES 0.0 - - - - - - - -
JLESIX 86.4 72.9 93.7 102.1 40.1 93.3 915 108.1 18.1
RESGITE 412 101.7 96.3 97.8 A 38 97.9 97.6 98.9 1.3
ZTOMBRTE 54.2 115.0 104.0 108.2 A59 108.9 106.3 107.3 0.9
/S 75 401 53.7 53.8 342 438 54.2 525 A 31

[5%]

EERE BLIXE. BH-HR) 10000.0 95.2 100.8 101.7 6.8 97.4 101.4 102.5 1.1
Eh- HREZE 0.0 - - - - - - - -
AE - &R - LA TE 1338.2 98.8 100.3 102.6 38 98.6 104.1 102.8 A12
HEH T E B MZEHE - BOEEM) 175.7 74.4 84.0 100.6 35.2 84.2 91.5 92.1 0.7
ST (B REALEY 10000.0 95.2 100.8 101.7 6.8 97.4 101.4 1025 1.1
=RFEM 3540.7 93.0 98.1 98.9 6.3 97.2 100.6 99.3 A13

BER 1993.8 92.5 93.0 93.7 1.3 94.2 94.4 935 A10
BAREL 11271 89.5 91.9 9238 3.7 920 96.4 939 A 26
B 866.7 96.4 94.4 94.8 A17 96.6 93.0 92.6 A04

SHEE 1546.9 93.7 104.7 105.6 12.7 101.9 110.8 106.5 A 39
it ASH & Bt 880.4 79.7 103.1 106.4 335 103.2 118.4 1134 A 42
JEM A HEES 666.5 112.2 106.8 104.5 -6.9 100.4 103.8 99.9 A 38

HEER 6459.3 96.3 102.3 103.2 7.2 97.7 1025 104.3 1.8
$I T 2 FA 4 ERS 5911.1 96.5 103.8 105.0 8.8 98.7 104.3 106.2 1.8
Z DA ER 548.2 93.9 86.1 83.5 -11.1 89.5 83.8 82.5 A 16

GE) STAURIDT— 4 (FHERIE,




ISR T RIS 8 (20214E10A #=#|)

(EE=E)

20155 =100
5 = rdgh R % FHRBEFEY
20204108 | 20214E9 A | 20214108 | B4R A Lk [ 20214E8 B | 20214E9 8 | 2021108 | ATA L

LT ¥ 9793.5 112.1 120.3 122.9 9.6 111.0 1275 126.4 A09
WETE 9786.0 1122 120.4 123.0 9.6 111.0 1276 1265 A09
W - EMERITE 2388.9 102.7 105.0 100.6 A 20 99.1 105.2 108.1 2.8
7S TE 3 2051.6 105.0 108.9 103.7 A12 106.8 108.5 1113 2.6
EHEETE 337.3 88.7 81.3 81.3 A 83 73.0 84.0 93.2 11.0
SEESITE 659.2 1215 105.0 112.2 A7 107.8 108.8 114.2 5.0
HEEREMIE 707.9 137.1 90.0 1013 | A 261 81.4 111.9 101.8 A 90
A - £EARMITE 630.3 1265 125.7 140.3 10.9 127.4 141.2 1431 1.3
FRAMI % 507.1 115.4 98.9 106.5 A 77 108.2 104.6 110.1 5.3
LA TE 1232 1725 236.2 279.3 61.9 202.1 317.6 299.1 A58
EFEG - TNARTE 301.4 63.3 1635 213.6 237.4 166.9 169.2 195.4 15.5
ER - HREEMMIE 1302.9 123.0 1742 177.0 439 140.8 197.8 1679 | A 151
BRI X 1193.1 120.8 166.0 162.0 34.1 131.6 183.7 157.6 A 142
FHREHM T X 109.8 1472 263.0 340.9 1316 220.7 327.7 399.6 219
AR T 175.7 57.7 80.8 88.2 52.9 71.7 100.7 889 | A 117
BEIEIXE 105.2 438 64.0 74.6 703 37.8 91.1 67.6 A 258
A IE (BR. BEIEILX) 70.5 78.4 105.7 108.5 384 125.0 123.3 1228 A 04
EX-ITRUKITE 391.2 99.0 120.2 1119 13.0 116.3 1274 1246 A22
T % 1190.9 104.7 1135 113 6.3 107.2 117.0 123.4 55
E2IXx B EER 1190.9 104.7 1135 111.3 6.3 107.2 117.0 1234 55
- BRIEEIE 731.3 101.4 112.9 111.0 9.5 99.7 114.0 1246 9.3
PEEIE R EHE - ARILFEISR) 459.6 110.0 1145 111.8 1.6 117.8 119.7 121.3 1.3
e TE (B Wi - AREEIE  EES) 459.6 110.0 1145 1118 1.6 117.8 119.7 1213 13
Al - AREATE 4540 112 1272 115.4 38 140.4 118.2 1102 A68
TSRAFyHBRTE 598.0 99.2 94.1 94.1 A5l 935 96.9 101.7 5.0
INIVT - - NI R IE 189.9 1265 138.4 1419 12.2 134.4 1491 151.9 1.9

BRH&E - IES T 0.0 - - - - - - - -
ZTOfIZE 795.7 136.5 128.0 134.0 A18 119.4 124.6 1326 6.4
AT 510.7 131.8 1315 131.2 A 05 1148 125.0 132.0 5.6
A - RERIT% 76.8 120.0 91.9 86.3 A 281 88.3 90.7 88.6 A23
RET% 88.5 125.1 129.1 129.9 38 129.7 131.2 129.1 A16

EEES 0.0 - - - - - - - -
JLESRIX 243 208.7 150.3 1868 | A 105 2115 1715 199.0 16.0
REHGITE 412 211.9 188.5 210.0 A09 193.2 193.4 213.2 10.2
TOMBRTE 54.2 132.0 88.4 153.2 16.1 107.8 1015 122.2 20.4
/S 75 39.0 56.2 53.7 37.7 82.9 63.2 60.9 A 36

[5%]

EERES T %. BH- HR) 9793.5 1121 1203 122.9 9.6 111.0 1275 126.4 A 09

Eh- HREZE 0.0 - - - - - - - -
AE - &R - LA TE 1338.2 1321 106.8 119.7 A 94 103.8 131.3 120.6 A 81
HEH T E B MZEHE - BOEEM) 175.7 57.7 80.8 88.2 52.9 7.7 100.7 889 | A 117
ST (B REALEY 9793.5 112.1 120.3 122.9 9.6 111.0 1275 126.4 A 09
=RFEM 3533.8 1218 129.6 137.2 12.6 11838 1455 1345 A 76
BE 1993.8 119.7 108.7 114.6 A 43 108.8 129.5 1176 A 92
=7 11271 133.0 108.1 1223 A 80 106.9 143.0 1215| A 150
B 866.7 102.4 109.6 104.6 2.1 11.1 110.2 1134 2.9
SHEE 1540.0 1245 156.7 166.5 337 136.4 1675 156.7 A64
it A HE Bt 8735 1226 176.6 193.6 57.9 151.4 209.4 182.5 A 128
JEM A HEES 666.5 127.0 130.7 131.0 3.1 120.5 126.7 125.8 A 07
HEER 6259.7 106.7 115.0 114.9 7.7 106.5 116.4 122.7 54
ST kA% ER 5742.2 106.4 115.6 115.6 8.6 105.0 117.8 124.4 5.6
Z DA ER 517.5 109.5 109.1 106.4 A28 123.3 101.6 108.2 6.5

GE) STAURIOT— 2 (FHERIE,
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2 4 REBTREBH (20215108 E#H)

(£E)

20155 =100
5 = rdgh R % FHRBEFEY
20204108 | 20214E9 A | 20214108 | B4R A Lk [ 20214E8 B | 20214E9 8 | 2021108 | ATA L
LT ¥ 10000.0 98.8 96.1 95.2 A 36 96.4 925 915 A 11
WETE 9999.0 98.8 96.1 95.2 A 36 96.4 925 915 A 11
88 - EMEBITE 692.7 84.2 87.8 88.9 5.6 93.4 92.4 83.4 A 97
7S E 537.3 81.5 85.9 87.7 7.6 932 92.2 830 | A 100
EHEETE 155.4 93.5 94.3 93.0 A 05 92.7 93.9 85.1 A 94
SEESITE 699.6 89.2 71.9 735| A176 76.1 70.9 68.1 A 39
HEEREMIE 1006.8 88.0 118.0 114.0 295 113.7 109.6 119.6 9.1
A - £EARMITE 1039.4 107.9 114.1 107.3 A 06 109.1 104.3 1035 A08
FRAMWMI % 882.1 112.8 119.3 1121 A 06 114.0 109.2 108.1 A10
LA TE 157.3 80.0 85.0 80.4 05 825 785 774 A4
EFEHG - TNARITE 504.1 115.4 107.7 878 | A 239 96.3 93.2 795 | A 147
ER - BREERWMIE 1170.4 94.4 96.7 85.6 A93 82.1 920 83.1 A97
BRI X 966.8 96.1 100.4 92.6 A 36 85.5 96.7 89.0 A 80
FHREHMm T X 203.6 86.7 793 522 | A 398 61.9 79.7 556 | A 302
AR T 866.3 116.4 71.2 894 | A 232 949 65.8 87.6 33.1
BHEIEI X 613.3 121.8 57.5 77.1 A 36.7 88.5 52.7 722 37.0
A IE BR. BEIEILX) 253.0 103.2 104.3 119.4 15.7 113.1 102.2 138.9 35.9
EX-TREKTE 3778 101.4 935 985 A29 99.2 91.3 91.1 A02
T % 1239.7 108.9 107.3 111.4 2.3 107.4 107.6 103.3 A 40
tEIX B EEXH) 857.7 102.3 99.6 99.8 A24 99.3 98.4 93.6 A 49
Mm% - ARIEEIE 346.9 97.3 98.5 98.2 0.9 100.1 100.2 884 | A 118
EEIE R £ - ARILEISE) 892.8 113.3 110.7 116.6 2.9 109.5 109.6 108.3 A12
e TE (B Wi - AREEIE  EES) 510.8 105.6 100.3 100.9 A 45 98.7 97.6 96.4 A 12
Al - AREATE 103.2 86.8 70.2 704 | A 189 75.8 741 76.6 34
TSRAFyHBRTE 603.3 98.3 90.9 92.9 A55 92.3 88.2 86.8 A 16
VT - R - ST RIE 195.9 103.5 100.6 104.2 0.7 101.7 99.3 98.7 A 06
BHE - IECITE 854.5 90.7 88.9 86.7 A 44 90.0 88.4 86.3 A24
ZTOfIZE 645.3 89.8 88.3 89.8 0.0 86.6 89.1 83.5 A 63
AT 229.1 90.4 86.3 87.5 A 32 84.3 86.7 81.6 A59
A - REIRIT% 58.3 85.7 89.0 90.5 5.6 91.1 90.9 86.2 A 52
RET% 101.7 101.5 93.9 98.7 A28 91.2 96.8 90.9 A 6.1
HNHES 66.1 84.0 84.6 83.4 AO07 79.0 76.7 80.3 47
JLESIX 145.1 95.1 100.0 102.1 74 97.1 99.8 91.6 A 82
RERGITE 38.0 52.6 49.9 49.0 A68 51.0 52.6 467 | A 112
ZTOMBMETE 7.0 78.2 67.4 59.1 A 244 74.6 83.7 59.7 A 287
/S 1.0 90.3 93.1 100.1 10.9 80.5 91.2 84.6 A2
[5%]
EEHE iTZ. 8H- HR) 10463.7 975 94.4 935 A 41 94.7 91.3 90.2 A12
Eh- - HREE 463.7 68.0 58.8 55.5 A 184 62.3 62.7 62.8 0.2
- EER - FERABWMIE 2046.2 98.1 116.0 110.6 12.7 111.6 108.0 1115 3.2
HEH T E B MZSHE - BOEEM) 724.0 122.0 69.0 864 | A 292 94.8 63.1 80.6 27.7
ST (B REALEEY 9775.3 99.4 96.7 95.9 A 35 97.0 92.9 92.2 A 08
=RFEM 47272 99.2 97.0 96.9 A 23 97.7 93.2 94.4 13
BER 2491.3 98.2 104.4 99.5 1.3 99.9 975 98.1 0.6
=7 1854.6 100.2 114.9 107.4 7.2 108.4 105.5 108.1 2.5
B 636.7 92.2 737 764 | A 171 779 735 69.8 A 50
SHEE 2235.9 100.5 88.8 94.0 AG65 94.7 88.5 90.0 1.7
it ASH & Bt 525.8 95.1 55.0 69.7 A 267 80.5 58.2 68.4 175
M AHE Bt 1710.1 102.1 99.2 1015 A 06 99.0 975 96.7 A08
HEER 5272.8 98.4 95.2 93.8 A 47 94.9 92.2 89.1 A 34
LT FAARER 4983.9 99.0 95.7 94.2 A48 95.4 927 89.4 A 36
Z Dt AR 288.9 89.5 86.8 87.1 A 27 86.4 83.5 82.8 A 08

GE) BTAURIDT—42 (FHERE, X 2F4 REEER. ZHF. KXIRF. EER. &
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1. F&

T EEROZHAREAERT. KB Y XBEOX-12-ARIMZAL TS,

FEREFEERIIE. FHEFCNZ., B - ARAZRICE>THRESNA TS (EE - EERBRITOVTHE., £
HERDHA) , BEEMICEUTOESY,

FEREFER = RER - (FH-EA-AFKEHER

2. ARy IT7AIL
FERBICEAL TLAX-12-ARINMD AR Y I T7 A LORKFUTDES Y,

series { start = 2013.1
span = (2013. 1, 2020. 12)
decimals = 1}
transform { function = log }
arima { model = (01 1) 10) }
regression { variables = (tdinolpyear Ipyear) - HE - TEERBHOGEIL.
save = (td hol) regression® { } HNZHIkK
user = (jap-hol)
usertype = holiday
start = 2013. 1
file = “XXXXXXXXXXXXXXXXXXXX” }
forecast { maxlead = 12 }
estimate { save = ( mdl )
maxiter = 500 }
x11 { print = (none +d10 +d11 +d16)
save = (d10 d11 d16)
seasonalma = x11default }

3. EEERFOER

202151 ALBROEHERIEEZTHREAXEFEAL TN S, BEANICIE20 2 0F0FHEREEAL TS,
:igl:i‘\fln R - fIEEERT. BEARERLT. L2, THHESAEASA—FEALIT—DLHELTHAL
T,

4. REELRE
2020 FFMABEICENT, ERBENMRHSN-RINEEBBREZTo1ERN. FRARUTOERY.,

RyETE | BEEERN]| VEER

LS 2019.10

£ B TC 2020.5

TC 2019.10

WO LS 2020. 4

TC 2020. 5

LS 2017.10

' ® LS 2019.1

TEEE gL
LS (Level Shift) : sK#Z{t

T C (Temporary Change) : —BEHIZ{L

HINIZKY, 202 0FEFMBETHEIELZ2. DARY I IT7Z7ALIEUTOESY,
(EFEIRMDIEA)  regression { variables = (tdlnolpyear Ipyear 1s2019.10 tc2020.5)
(HFHE#MDI5EA)  regression { variables = (tdinolpyear Ipyear tc2019.10 152020.4 tc2020.5)
(FEEIEMDIZE)  regression { variables = (1s2017.10 1s2019. 1)}

5. SIREEHOELIZDONT

X-12-ARIMA [ZE T BMBADHL (2. DARY I T 7L IILDEHRT file=" XXXX--" DED) [ZDVTIEUTDESY,
EERBGIEONRER (8FM) ITOWWT. EFICENHS TN TNDAICETSFHE (AREALEER) ARBICES
B# (A) 2%z, RIZ1ALD 1 2AFNTNRIZEITE8EROHABEDTFHIE B) ERDI=%. EEIZETHENETIDA
DOHEBHK (A) HSFHE B) ZEL5ILEZE X-12-ARIMA 25X TWL3,

2020 FEMMWETHEALEZARE. UTDESY,
18

28 3A 48 58 68 78 8Aa 98 108 118 128
20134 0. 000 0. 000 0.125 0. 000 —0. 750 0. 000 —0. 125 —0. 500 0. 000 0. 000 —0. 625 0.375
20144 0. 000 0. 000 0.125 0. 000 —0.750 [(0.000 |-0.125 |-0.500 0. 000 0. 000 0. 375 0. 375
20154 0. 000 0. 000 —0. 875 0. 000 0. 250 0. 000 —0.125 —0. 500 1. 000 0. 000 0. 375 0.375
20164 0. 000 0. 000 0.125 0. 000 0. 250 0.000 |-0.125 0. 500 0. 000 0. 000 0. 375 0. 375
20174 0. 000 —1.000 0.125 —1.000 0. 250 0. 000 —0.125 0. 500 —1.000 0. 000 0. 375 —0. 625
20184 0. 000 0. 000 0.125 0. 000 —0.750 [0.000 |-0.125 |-0.500 0. 000 0. 000 —0. 625 0. 375
20194 0. 000 0. 000 0.125 1. 000 1. 250 0. 000 —0. 125 0. 500 0. 000 1. 000 —0. 625 —0. 625
20204 0. 000 1. 000 0.125 0. 000 0. 250 0. 000 0.875 0. 500 0. 000 —1. 000 0. 375 —0. 625
(g?021 E?Eﬁ) 0. 000 1. 000 —0.875 0. 000 0. 250 0. 000 0.875 0. 500 0. 000 —1.000 0. 375 —0. 625
(g?(:)ézg:[ﬁ%ﬁ) —1. 000 1. 000 0.125 0. 000 0. 250 0.000 |[-0.125 0. 500 0. 000 0. 000 0. 375 —0. 625




