IBM SPSS Forecasting 31

S E——  E— —
I IS S S—
- - ——
- Y E————
[ —— -
- - . .
I S S W E—
I 7 E—




s

AEBLUOARETHENT 28 M2 RIS 2E1Z, 45 XR—Y D TRFECHIH) IR I N TV 2 1EH
EBHALTEIN,

B
ZOfRIE. 31 D N— 3 » IBMPSPSS® #igt ® VU ) —2 0, fBIE 0. B X UH LWIRTHRICIE R WIR D, 2 LIED
FTARTHOYV Y —ReBRIEBINE T,

© Copyright International Business Machines Corporation .



=P

-3 =1 = 2 | OO eSS 1
B TR DELEE. ...ttt et et e e et et ee e et eae et et eae e esees et es et ese et e st ea et eae et et ere et eneeae e er et ene et entere e enenrens 1
E%%’%ZJ-'JT B et eee—eeae—eeaa—eeaa—eeaa—eaaa—eaaateeaatesaateeaateeaa—eeaa—eeaateeaaaeeaateaeateeeaateeearaeeaaaeeeaaes 1
T B ) 2 . e e e e et e e e eetearteaa—eeataaateeataaaataaataeateaattaateaateeateaatesarteatesatteaeesaaesareesresareen 2

HE T R AR AR ..ottt ettt ettt et et ettt e s e et et eee e eeesent et eaene et eseae e esenet et ene e et eaeneaeenenens 2

E T L DRI L T DI EE B ettt ettt et e st e e et e e ese et ere st eseese et eseseeatesesenesseeenennenens 2

B R B T S ettt e e et e et eee e e e e et e st e e e et eateeataaeaateataataataattaataataateataateeraaartaateataaseeteateantesteeaseseeaseaeen 3
L R N N ot BT T S O S DD et e e e e e e e e e et e et eeae et eseeseeaeeeeeene 5
T R D N G T B E T T L ettt ettt ettt e et a e et e st et ea et es et et enene et et eneneneneeanan 6

FT RIS ARIMA BT Lot ee ettt et et ete s e e e e s e eseseeeas et et et et esseeseseneneaeaseatateenaeaeaeaenenene 6
7T ettt ettt e et et et et et e et et et et ea et et et et ea e et eneate e e et ereeaetere et ennereteaeatenearenes 9
T LR B K T B T B B DD R T E ettt ettt ettt et e et e e e et e et e et e et ees e st essessessessessessessessessensessassansans 11
T S B ettt e e et e et e et e e e a e aata et aarte et aateaaeaateatesareeate st eaaeans 11
TSMODEL T2 R D IBIIEERE ..ottt ee e eae e et eee et e s e eteseseeseeseseateseseetesenestesesenssee 12

B TR B T L DM oottt ettt et e e et e et et e e e e et e s e es et et et ere et et ea et ere et eneea et ene et ene et et ene s eneenenes 12
7T ettt ettt e et et et et ere et et et et e e et et er et e et et ea et ene et et eae et eneea et ere et ereanetenn 14
T LR B K T B T B B DD R T E ettt ettt ettt et e et e e e et e et e et e et ees e st essessessessessessessessessensessassansans 16
T S B ettt e e et e et e et e e e a e aata et aarte et aateaaeaateatesareeate st eaaeans 17
TSAPPLY 1Y R D IBIIEEBE. ...v oottt ettt et e e s et et e e eseeeesetseeas et sseesesassenessetenessenens 17

R BT E DD R ettt ettt ettt e a et et et et er et et et et ere et et et et et ent et ea et enaeneneereterenneaeas 17
B BT D 0 B D IR T e ettt et oot e e et e e e et e e et et ea et e e et et eae et eae et et eae et eneeaentene et eeeaetenn 18
SEASON I R DIBIIEEBE. ...ttt e et eae et e e ea et eae et e e sse e sse st enessenseseeenessenesneeens 19
ZRLT I JL DY B ettt ettt ettt et et et et e et a s ae ettt et et et e e e e s s enen e et et eeeneneen 19
SPECTRA 1Y R DIBIIEEBE. ...ttt e et e vt e e es et eae et e aeseesese e saesseneeseeenensenes 20

B R T I BR B T /L ettt ettt ettt et et et e e et et et e et e e et et eae et ere et et ea et ene et et eae et ene et et ene et eneeeens 21
B AT R B R B T L 2 EAE T B Il ettt t et e s et et eae et e s e et eae et eneneens 21
BT A T B BEZRTI ettt ettt ettt et et e et e e et et et et eaeaa et eae st eneeteneeneneas 22
BB ettt ettt ettt et et e e et et et et er et et et et eae et et aa et eae et et eteateneetenterenteneesentenentenens 23
T ) B T . .ottt et ettt e e et et e ae et e s ees et ese et et sae e ese et eaeesenteae et enees et ere et ene et et eresnenterentenesaeneas 24
E£5T & DD (Aggregation and DIStHDULION) ....vcveveveveeeveieeeeceeeeeeeee ettt se e nees 24
IRABIE oottt et et e et et e ettt et et et e e et et et et ere et et ea et eae et et et et ene et et et et eresaeterenseneanens 25

o B TR T 2 ¢ T T O ettt ettt ettt et et e e e eaeaaeateann 25
o B R B B T T S 3 2 ettt ettt ettt et et e e e e e e et e et e et e eaeaeeateaaaaaearaaaan 25
BRI T D BRI ettt ettt ettt e ettt et et et et et ene et et ete e ene et eneeneeane 26
T T S S et ettt ettt et ettt et ettt et et et et et et et et e e e ene 27
T A oottt ettt et et et et et ettt e et e e et et e et ae et et ete e eae et et et et eneate e eae et ene et et ereatereaaenteneeene 28

B ettt e e e e et e e teea—eateaateate et aarte et et ea_eaarteaaesaateatesaateartesteeareesaeeartenaesareenreenn 29
LR E ettt ettt et et et et et et e et et et et er et eat et et ere et et et et eae et e e et et ere et eneane e erennene 29
A T T A T T oottt ettt ettt e et et et et ere et e et et ene et e e naeneas 29

B R I I B B T Il DD TBI R oottt ettt et e e et et ese et eae st et ea et eseese et esenteneeae e ene et eneeae e enenneaeas 30
B RTAIERIER B T L DD IE v voveeeeeeeee et ee ettt ettt et et eteseeeaeaeseae e tae et et et eeeseaeseneseaeaet et et eteeeeeeeaeeenenene 30

B R T R B T JL T8 ettt ettt ettt e e et et et ae et et et et ereea et eae et ene et et ene e eneneene 31
BERTBTERIER BT L DD S T T ettt ettt e et se et e s e et e s ea et etese et eseseeeesenenaneneneanas 35

B B B R R ettt ettt ettt et e e et ea e et et et et eae et et et et e s et et e e et ene et et et et eae et et eteateresreneaneneen 41
DRAUIE DD A T ettt e et e et e et e e et et ese et eae et e st saetesess st esetesessestas et enessenessentesesseneanenees 41
ACF/PACFE IO P AT D UN Tttt ettt et et et et e e e e e s e e e et et et eseseeeeeneaeaeseaeasatasaseeesseeseneneneneas 41
R T TH. . ueeeereeeereeeereereseeeesseeessseeessesessseesaeeessaee e aeeesaaee e aeeesaaeeesaeeesaaeeesaaeeraaeanns 45
B ettt oot e et e et e et et et et eae et et et et eue et et et et e e te st et et eaeate e ese et ere et enter et ene et et eratere et et eaeeeneeneneene 46



= | U 49



o5 1 5 KR

LUT oRR5IMEREAS, SPSSStatistics Professional Edition % 721& Forecasting + 7> a Y IZ&ENA TV E
ER

R DBIE

RERA & 1Z, —EHICh > TEHMNCH—DZERERET 22 itk o THRON S, —EHOBHIET
T, Bz, FEEF—ZDORHTIE, BHHEIC X > TP ARBOHEMNDIEEL RXABERINDL 1D
hE5, MAOTGEERERTRID., BEMGLRINZEBEMOTIGSERTHRIND Ze2dHD
93, BELEORIN, BFEICOE2 1AL OOBHETHER IS ZeRDD T, Zhoofl
DZENZICHIET 2 DIZ. WL O DOERDFIE DI H 72 - T, @A 72 BEA ORI Tl X T
W3 Z 2 TY, LEdoT, —RNERERIIOF—&FERE. —ERRE T llEERITHIED 1
DD =TV RAERIFY A MIRD T,

xR 1. BEAOEBEORERY

(537 A H fEL~v
t1 1 HIEH 160

1) 1 KiEH 135

t3 1 JKIEH 129
tg 1 KIEH 122
ts 1 EEH 108

te 2 HIEH 150

te0 12 FWEH 120

BRAN %2 ET 2R EELEHADO 1213, ZORVOSHOEE THIT2-DTT, @BEDEEZH
BT 2RINDET NI L > T, SROBMBEOMENIEZ 20, Wb, FNUBEORETH 302 FHIT 3
TrHTEZY, ZOLIRTHEZNHICITOEEND., ORI TH X3RS B CEER DI S 5
T,

B RST—42
HIR—Z2DF—&

HRERIN 7 4 =V iz, B—DRRVDT—2%2E8DF T, ZOMEIE KRIIET7—D T m—
Py, ZHEEODRO IO -V v, BXUARZ ML Tay b oFuy—Y» THEHEINS, TR
ORI T —XDOBETT, HlZIE, T—& - 2574 X—CRRIEZERT 5121, BB 2—)
X7 %7y 7 L, ZEATREBER AN LET, BRIOKBHEIZ Y — X (F—& - ZTF 4 Z—D
) ITHIG L 3,

RERYN T — R 2B AT Ly R — M EHWEGESIE SRVIDBAT Ly R — FDFNCEIE X L5 245

ERHD FT, FRIIDTICEHEBEZINEZZA T LYy RO — 2B HE5E8E. FORA Ly R — b

PHE, [F—% ] X=a—0 fTe¥e ANEZ] ZHEALTITIEANZEZZ BN TEE T,
ZRILT — R

ZRT —RDEE. SRRV 7 4 —L RiZiZ, BBORRIDO T —20hEEh T, 205G,

TEDT 4 — FHROBMEOKZRINE., KT 74—V RFeRIN2 A5 74 —L ROty M X

S>TalE I E 5,

Bl Z 13X, Bz 2 HuE (region) B X X7 >~ K (brand) D3¢ L (sales) 7 — X ZHi—D sales 7 4 — L FIZ
RETEET, ZDFr—ADRITIX. region ¥ brand 12721 £3, region & brand DEFHAEHHEIZ



X D, sales DRFEDRERYIDFHA S N E T, HIZIE LT DT — 7T, region %3 'north | T brand
H TbrandX) L a—FRizkbh, H—DRRYIDEEINE T,

R2.BRTT—4
B ik brand sales
01/01/2014 north brandX 82350
01/01/2014 north brandY 86380
01/01/2014 south brandX 91375
01/01/2014 south brandY 70320
01/02/2014 north brandX 83275
01/02/2014 north brandY 85260
01/02/2014 south brandX 94760
01/02/2014 south brandY 69870
¥ :IBM Cognos® TM1° 72 ¥, OLAP ¥ 2 — 76 A YR — b SN T —RiF, FRILT—X e LTRS
nx9,
T—2DEH

Core System TIRMEX N TWVWBEZL DF—ZE BT oy — P ¥ —13,. BRIIDHIIEILEEZS, Zhod
Zfu, SRRV 7 4 =V RICH—DRRIND T =X B EENTVRHNR—ZADT = XICOABEH I N E
KR

cTHHoERH) o —Yry— ((F—%) X=2—)Tid, A0TSR, BREYIME., SRS X 05
BIHEAR D XANAE T 2 HNERDER XN E T, Forecasting 1&, THNDEFK] 7o —I v -1k
DIER S NI EBERIET 2 X5 ICiGEIEhTvE S,

s TRERANDIERNR Y T oy —Y v — (TEH) X =2 =) TlE #r LWRERIIZERCE BEF D RERINZ R D B
EUTERL 3. ZAudid, “FEL. Pk, B XOENGEFBRNEZEH S 2BEEDE AT
95

 IREEOEI) Ty —Yy— (£ X=2 )Tl YAT7LREEL 2—F—KEEZ, WDOHh
HBITEDNTND L DIZEEDVWLHEMICE SR FT, RINORIELIIRRICKIBT — X035 -
THREHEEID D FH A, THHDORIETFT—XIZED, HHTEZZ2RINOKREIDVEL LB TT,
RINDBHICH B F v v 7 (WA EN7 RIET— &) & LK DIRZNGHEE L 2 2 AlREMEDI D D 5

RERHN DT — ZREHUZDOWTFEL L 1&. TCoreSystem * 2 —H —X + HA4 K] 2BMLTL XN,

H#EE AR & #REERAR

2 DA, FERFZHEE (72138 ) AR & BEE BRI 20 3 ERIT S, #EE (BFF) AR o 8ElE
WESWTEFARER L LT, BEEBIZBWTZDEFAD Y DRREGMIKEEET 2 IOV TO
MERITWET, BUCHEREL TV A (BEEHIBANOR) I L TEFTAZEHA L CFHlZITS 2 2ic &

D, ZOETADTFHNCBOTEOREEMNTHE20EHE I N TEET,

MGEEARI D 7 — 213, EF L ZHER T a2 o300, @FEIEER—LE7Y - ¥—R L
MENFE T, ETANTFENCTSEIOZ MR TE-S, HEHBEHEEREL TR—ALEFT7Y - &
—Z2EHWD AR, BRETALERET LI ENTEET,

ETILOBREFRDER

Forecasting 7 KA > « €Y 2 —LZid. ETNLVOERE XK OFHIOERDIEXEZITI DI T Ta >
=Yy —=DHEINTVET,

e 3RV MFRIET 77— OFad—I % —Tld. BRINCHTEZEFLZER L. FHIZERL
F9, 20O ud—Yy—Tlk BRIIOZNAZICH L TRERET L Z BEIICKET 3 X 2%

2 IBM SPSS Forecasting 31



—bF EFS—BFEALET, XDEEMAHEEZLNEY TIRBREER 7 F VR MNENRE LT, HA
R ETAUEERAOY - LHHBEINTVET,

e 12R—VD THRVEFTNLOEM) OFas—Y v —Tld. BRVIET 7 —TERL ZEBHFEDORRYE
TNE, 7774787 —X -ty MEHALZS, Zhckh, EFLVEEBRT 2L, #iL
WT =R EREFEEIN T =R TE2RINOTFHEHLIeNTEET, ETAREHEINTZLH]
W3 2iRWH D 2551, RRIIET 7 —2HHLTCETVEHBRTEET,

¢ 21 =YD MFFENEEET L] O7a s —Y v —Tld, ENROHEHCEIFRRRSIE T VDBER X 41,
ZOMNRIIH U CTHBRBEGRERORERLANZHENCERELE T, 207y —Y v —id, KEE%
DIRRBIHEHTZ 24027774 THIIEERLES, Fh, 2O07vy =Yy =3 FHlOAERK. s
NEORH., HAEDFRKE & 72 2 Al EEI R D S WRIIDHFIHITS Ze B TEE T,

C 31 R—V 0 THHIHEEF LTI OTRy—Y v —Tid, BENEREFAET7 2547« 7
Koty MCHFILET. cOTny—Yv—2fALT, EFLEIMETS LR, KDHILL
F 2B AR RSO PR EIEGTE T, 4, BEOEREEFL - 70s -9 v —Thiiah
Foo SMEDIRE L 72 5 ATHEPEAHR: & BRI OHIBNC & R T & £ 5,

RRINETF—

RERGIE T 7 —FlEHIX, RV OEHFEL. —Z8E CHFEREBEE S (ARIMA), 24 & ARIMA (%
TAEERET V) ETAERHEL, TRIRERLES, 207> —Y v Tk, 1 2D EOREEEE
RN U T2 ARIMA 72 3B 8CFETEE T VR HEIWICRIEB X UHEE L L5 T8 =% 28—
FETFTI—ERMEHT A0, ITHRICK o THYIRET AN ERIET 2R0EDR LD T L, T3
H AR ARIMA % 72138 8CHBEE T VR EE TS 2 b TE %9,

Bl, mX7 bt ~wxr—Y % —2 LT, 100 fHDRIEDRE TS 2% A oirse s X g DT #l
PHIBLE TN, BRIIDETALEROZEBRIIL ARV, o2 HHEHA, 100 HHTRTD
O FCEBOERET — &%, 1 DD Excel ALy F¥— MREEFEINTVWES, XLy R¥—F

% IBM SPSS #figt THIW/2RIC, ZF R 8= b + ET 7 —%2FHL TSR LI VADTHIZERLES, <
FAR—=b - BT T, FHRBOEGHEBOREETAZELEL, ZhsDETAEFHALTTHlE

ARLET, TFAS—F - EFT 7Tl BEROANRINEZNHETE 2720, Ty —Yvy—%—EE
7352720 C, 2HFOTHERE TS8R TEET, FllET7 774 7T —X -ty NRET 3
CEERBIRLEGAIE. FORBELZHIHIC Excel T AR— TR N TEET,

Hat. WO EWR2E, R2F (R, 2 TV HIRIE RMSE), T (MAE), T4t <
—t > M7 (MAPE), AHEREESE (MaxAE), Bkl s —t > F 3854 (MaxAPE), [IFH{b~A XIEHE
FLHE (BIC), %72 HCOAMHBEIREEK. R B SAHREREIEL. Ljung-Box Q. ARIMA E 7L DA IEE AR D ARIMA
;é%{% MNTZBDAERB DB, AAUBEDHEEME, X 512, FEEBCEBIEE TV OEEER T X — & —

TRy b TRTOETLOEN Ty M EHR2E, R2FE (R, 2 FTHFEHRIEE (RMSE), Figift
RS (MAE), Figfost  —t > b7 (MAPE), B RHoRER7E (MaxAE), FoARHut S —& > h i
(MaxAPE), FH{bARA XIEMEBEME BIC) DL X+ 75 A, HEEACHES X OFE SHBE O/ OITX,
A2 DETILORER: TRE, LD E, BRE, EERRO LR TR, %2E BB X CRECH
58

RRINET 77— - T—XRDEJEHIH

F—R, WEEHB X O ZRIBIETH 205 XD D F3,

BIfRSEF TR A L OV ABBUIIRERS e LTibh E3, 2Fh, E7r—RIEREZEL, #HT2
r— 23— EOREEE TR s TVWET,

« EHM, HAXLARIMAETLDEE., T ERINZRERINIEETHI2LELHD 3, IEE
HRIND O EHERINNDOEBHTRDIAMLDIZ. ZREETT (FRERIIDIER Z4 702« Ry 7 2
5 EITAIRET ),

o PRUHST (FH) BB RO T ARMEHAL CFHIEAERT 2 12E. TREIRINO TXTO 7 — 21220
T, INODEBDEN T 7T 4 ThT—& £y MTEFNTWARXENRH D T3, T/, #HEAR
NN ERICRIBEPEZFNTOWRWI BB ETT,

HiY DER

H1EKRRY 3



WETIED D FEAN., TENOERI X470 - Ry 7 2BHEH LT, BHD7r — AICBEEMNT 2 H

5. BXUOHERET 27— RO ORKEEREEET 2 288D L ET, ZhE. FRIIET 7 — %2

3 212 TV, 2O, &7 — ACBEEMT SN2 A %E 7T 22t v v ERINRE T,

T/, TXOMERAOFESINE T, BRI, Htd 5 — XEORERED 1 0 A oga. R

12r72h %5, ZoLS AKX FHIETNVOEMICELDED 25851 C0FICkRY 3, FHET L

WAZBIDD R K . IS HMN S XU WESIE. THNOER) ¥4 702 - Ry 7 AR EBBTEF

T, FOEE. {Fr—RAEEMTONE FRNVE T —ABFEDATT,

FERYET 7 —2MHT 2121

1. X=a—oXOEHZEIRLET,

Mty > TRERA, > TPEREFLVDMEK ...0

2. [B¥ 27T, EFTAEREINS 1O EORBERZEIRL £,

3.5 Fay Ry - Ky 72 AT, ETMUMEROGIEEZEIRLET, HEETUEROLEIX. 7
TANLED TZFANR—D BFI7— ] OFEDEFFRLET, ZHARKED, ZXFZAR—F - EFF7—N
EEXh, SEREBORESET VPREINE T,

FTHZEERT 51203

4. TF T arv) 7% 2097 LET,

5. PRI EZfEELE T, Zuckbh, FHHELBHELZ &7 7 7 DERINE T,

FFare LT, UTEITSZeNTEET,

« 1O EOMVERZZERL £ 3, HZZRL. BRSO FHERE ZE A R I N E T2,
BHEEFTRET S, ARIMAETLICED S Z LIZTE X0, HEFBEETLCIEEDZ N TEEH

Ao ETIMERTTTEL LT TZF A=t £F 57— ZIEEL. MVZEBZEGD5HEE. ARIMA ET
NDAPERENE T,

e T3LHE ) 22V o 2 LT, EFMERDFEMEIEE T %,

- THL EHEXE. B/ L XIBRERRETT D,

cHEEINTET VR XMLIERTRFEST 2. REFEBATETAZH LT =X EREFEEIN T —XIC
WHT2Z2 T, EFTAREERT 2 e R EHINETHIZE 2N TEET,

c IRTOHEET AL S, BRI EEZIET %,

« AR ARIMA ETI)VOMNERBIC, (EEBEEIEET 2,

« SAUED HEMSE 2 BT %,

« BFEDORiEZ, HAX L ARIMA EFILDONNEYL L TETAAERT 3,

ETIWAERD I %
EHAIRERE T MAERD TIKIZL TO e 8D TT,

IFAN—PF « EFTFT—1 TFAR—}F - BT T, BERVORESET NVEHINICEOITE T,
WAL (FH) ZBEEEELESE, X 2085—1F - 77—, /ERY L FHEINCE B R BEFREZROMAT
Z# %, ARIMAETNVICED 57-DIEIRL 5, @YIRGEIE. E0EFERT 20, FHREHRE -
B EHANBZE 2 HHT 20, £ Z20MARTo CTEFAZEBERINET, T 741 FTlE.
X 28— b - BEF T —IHEBCEIBEE T LB XN ARIMA EF LD 2ERB L3, 7272 L. ARIMA E
TNDAERET 50, FEHFEEETVOAERET 5 X512, =F 28— - 77— I1ZHIRZMAZ
LZeMNTEXT, T ANEOBEIBRHDIEETE XTI,

WBECEHD: oA 7Y a Vid A X LIERCEEIEE TV ERET 258 AL E T, L v K EZEE
YD T2 2 KO BCFRTEE T A2 HFEIRTE 5,

ARIMA: DA 7> a i3, P AR AL ARIMA EFARIEETAESWCHEHLES, A2 HHET 58S
. ESTOXBIIA T, HEBFOXREE L OCBEPES OB HRINICIEE S 2 0B R”H D 3,
V(FH) B EED T, ZO—HELIEETICH L TEERREERTEE T, T/ AUED BEIKRE
BIRET 20, HUEDOE Yy M EHRINICIEET S 2 dTEET,

5 IR & TR IR

4 IBM SPSS Forecasting 31



e, #HEEHRICED., EFTALOREIMEHINE —#HDr —ANERINE T, 77 4+ P T
HEEHIRNCIEZ 7 7274 7T — &2y FDITRTDT —ADZENT T, HEHBEZERET 3 E. 17
—2ZDER| X4 7m s - Ky 72T TH»Y —ABSOF] #EIRL 3, FHAMEER T — &Ik
S>TE, TR —=Y %=1k o THEAINZHEEHHPEBEER S L ICR 2720, RRENZHEE iz
BGERDY £, TEONEBERICHT 244 0HEE MK, f8E XN -HEHM ORI % 7213 % T
FAET B, BROERT 2 RIBEZRE L ZIE - 2B T3,

T THIEAR . #HEEHROBRORIIDr —ATHED, F74V TR 725747 hF—&% &
v FNORED T —RAFTTT, THHMORRZEZ. (A7 ay ] RTPLFETEE T,

IFXAN=b - ET5—DFTa>DiERE

IXZ8— bk - EFT 7Tl BEHET LDy MZHIEMZ 24T a >y, HMUBEOUEZIEE T 2
F T ay, BIXOARVIVEREZED LT a vt E 3,

ETILDEIREAARY FDIEE

TE70) BT TR, ZFRAS—F - BT T—DERBHNRETIETNDXA TOIE, BIUIARY ME
BOEEDARET T,

EFIN « A4 7: The following options are available:

« BETFIN X A= - EF 7 —1&. ARIMA LIEBCEIBIEET VO A2 EEB L 5,
 FHECEFHETALDA, TF 28— - BT 7, BEHEBEETLOAEERBLET,

« ARIMA EF VDA, TFA—hF + ET7—IXARIMAETLDAEERBL ET,
IXANR—FEFI—BEMETNAEZER TS, ZOF TS alid, 72747 H7F—& kv MIEAY
PERINTOVIEEICOAENTT, ZOF T arvz2E RT3 (Fovr  -~—2%H173) 2, =%

A=+ BT 7 —3FHETNVEIFHETNOW ST ZERLET., ZOF 7Y a VEERLRWES.
IFXFZRNR=1 BT 7B FHETNVDAZERLFT,

BIEOREW, 7774 7%7—2 -y MZHEERINTWRE (H258) 2 RLET, BHEDREH
Z. BHEY LTIRESINE T, HlZIE. &7 —2A»n 1 HZRT1LERHOEE 12 b ET,
HARREZINTORWEAE, E 2L FRRENF T, FEHEFNVFEEILETS, FfE. TH
TOEFR) XA 70T - Ry VAPSLRETEET,

Event ¥ LTHERINET, ARV IFEHE LTIRONZHNIEREEIRL T, ARV PRI LT
12207 —E. WERIIDZFDARNY FOFELZIT 3 THRINAREZRLET, 1A DMHE
X, BERZILRWI B RLET,

IFRN=F « ETF5—TOANEDMNIE
AR 27T SMUED HEIRI, B X ORISR OSED 2 4 TEBRTE S,

BHEINCAM U Z B 7 7 4L b Tl AMUED BEIRIIEET I NE R A, SMUED BEIR I 2 5473
gmm\:@ﬁfyay%ﬁmbﬁmyﬁ-v—ﬁ%ﬁm\uTwﬂm@®&4f%1ouLEﬁbi
. fmik

« LAUL VTR

o T

. JEE

« ZRETEANE

« TR LYK

o Sy F

91 FERRY 5



HRZ LIEBEREETIL

ET - B A FHRRCPRIRE TV L FBF I R L3R O WIS R T, FEIE T AR, A
TOT4TRT—R kY MIERSNTWAHEICOAEHMEETT AT THREDHEYI 25HK),

e Hifli, Z0OEFME. FLY FHEHMLRVRINGEL TVWE T, ME—D B X —X—ZL Rl
T, HHEECHEEIZ. 0 XROBECRIFE, 1 XDZES. 1 RXROBEFE, B X EFRCEZ LD ARIMA
ETIOZIEFEICELL TVWE T,

« Holt's linear trend (Holt DfFEI R L ¥ R). ZOETF M. BMIE LY DD, EEHHEO R VRN HE L
TVWET, FOFEEARTA—&Z—1I/KHEL VLY FTHD, WFRHMAFDOEZHIFIL EE A, Holt
E7UE Brown DET L LD —RIVTTH, KRERRINOFHBE IR 20 25505 D £3, Holt D
FBRCEEEE. 0 XOBECER,. 2 RD7ES. BXU 2 ROBENIEED ARIMA £ 7 IVICIEFICEBIL T
WEg,

« Brown's linear trend (Brown DI F L > K). ZOEFME. FE LY Raidh b, EEMED R WRYINC
WLTOWET, FFEARFTXA—Z—1ZL )L FLY RTHD, WFNRBFELVWEIRELET, LA
- T. Brown E7/UZ Holt EF/LVDOEHIZ 7 — XT3, Brown OFEECEREZEIZ. X0 0B R, 2
RDZETT, 2 ROBEHEG RS, 2 XBEEEHORED 1 XROBEDY7 D 2 FIZFEL W ARIMA 7
JZIEFITEM L TV E T,

« Dampedtrend (BEML > K). ZOETME, BB LY RBEL. EHEORLVWRINCEL TWE
To ZOWEIRTX—=Z—=ZL b, LY R, BIUBENL Y FTT, BEERCEEERZ 1X
oHAmEFE, 1 RDED. BLU 2 XOBHFHTFED ARIMA €7 UICERBEALIL TVWET,

« Simple seasonal (FHZEHI(M)). ZDETME, P LY FRRLEIC—EDOEHINIIRL H 2 RFNEH L
TVWET, FBIRNI X=X = E LNV FHITT, HEMFEHELCEEEIZ. 0 XOECREIF, 1 XD
200, L ROFEHZS, BELUE LR, p R p+1RXROBEIEED ARIMA £ 7 UWIEFICEML TV E
T, ZIZT. plEFHXMOMBETT (ARXRT—XDEEIE p=12),

« Winters' additive (Winters flli%). Z DETME, ##8 b L 2 RB XURIND L ANOUITHRTE L 72 WIS
REFORINCHEL TVWET, ZOFEEAATRXA—Z—1ZL L, bL Y R BXUFEFHTT, Winters
IEEECEIEEIX. O XD BRI, 1 RDZED, 1 RDOEHZD, BXU p+1 ROBEIEHD ARIMA
ETVIIEFICEMLTVWE S, Z 27T, p EXFHIRBE O TT (AXT—XDEEE p=12),

« Winters' multiplicative (Winters 3&i%). ZDE T MIE, B ML ¥ FB X UORIID L OVITHRIFES % =il
MREFORINCHEL TVE T, ZOFEERRTA—Z—FL N, LV R, BXUFFHTT,
Winters JIEFERCEIRTEIEX. W72 5 ARIMA ETVICHEELIL $H A,

BEORY, 7774 7%7—& -2y VCHEERINTWSEH (H258) 2Rl ET, BHEDREH
F. BEEE LTiEESINE T, FlZIX. R —AD 1 AZERT LFEFHHOBEET 12 Ed,
HANREZINTORWGEAR, E 2L BFERENE T, FEHEFNVEEEELINETY, FE. TH
OEFE] XA 700« Ry VADLRETEET,

WBEMDER, EFTNAERDENC, SIEEERICH L THETT 2EMEEETEZ T,

e KL, BHIIETINEE A,

o SESMR: AR,

« HARMEBL, BN,

H X4 L ARIMA EF)L

BERYE T T —Tld. 7 R & LIEZFH £ 7213ZRHT ARIMA (B C.RIFF5 8 FE) £ 5L (Box-Jenkins &7
N BMEN D) %, FHEBO—EDL Y bD 2 HHMICERREETEE T, FTHUERO LT
RTOEEBBEEER L. HMMUEOHEIBEZIEE LD, AUEDIH RNty 2 EELD T3 2
EMTEET,

1 &#—FJ—, E. 1985. Exponential smoothing: The state of the art. Journal of Forecasting, 4, 1-28.
2 Ry 7 A G.E.P, G. M. Jenkins, G.C.Reinsel, 1994. RiR%I0H7: TRl #lfH, 3 BHOMRE =~ 27w v
F+ZUVZ7ZANIFLYT 4R FR—)b
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o 2R 2T TIRES NI T X TONE (TR) Z8AH, PIRIICET VG ENE T, AU, =F 28
— b BT —RMHLLGE LI TT (Z05E,. HIZBIIEEZR & ORICHEHIICHEER
B0 H 255 CDAEENET),

H X2 L ARIMA EFIILICKT T B ETIVIEE
TEFN] 27 TlE. HAXLARIMAEFLOBEZIEETE T,

ARIMA DJfE: 7LD X X E4 ARIMA T Dfi%E, THiE) 7V vy ROXMIGT 22T ATLET,
TRTOED, BETRVEBKTHLIMLENHD £F, HOHRE XUOBEEEOMTITOVWTIX, ZDfE
PDERAIKEERLET, TRIDVEVEDXKEB IR TETAZEERE T, HlZIE 22BEETZ L.
EFNMERE 2 L 128 E0ET, [EHM dlorrd, 727574 7 hF—&ty M UTREAD
ERINTWBGEICOAERAGETT CL T THEORE) 25H),

- HEM (p): €7 LVNOHCHIFOXBOBIE TS, HORIFOXEIZ, RIND L DBEDEZMEHL
THEDEZ FHST 2 2iEE LT, FIZIX BEEIFROXE 213, BED 2 #iR 7 ORIIEZ (]
LT, BfEDEZTFHTZ2Z2RLET,

« ) BT AEHEE ST ARNCRINCEA SN ZTORBERREL T3, 20k, PLY RPEET
ZHEEWCRELY D (BF. PL Y ROFET ZRINIIEEFEETH D ARIMA £ 7T AERISE R % /i
eT2720)., LY FOEELZRETIHNHEHZINE S, Z50XEE. RO LY FOXRE
WWHHELET A REMIFFE LY REFHAL, 2 X2 R LY FEHIAT 242,

« BEIPEY (q): 7 L NOBEEE OB OBUE, BEIEE OB, BEDEDRIEE D 5 DIRER .
WEDHEDFHNCE D XS WHHT 2rEEELET, HlZX, BEIEIOXRE1BX U 21%,. R¥ID
BHEDEEZ FHIT 2 ¢ =12, Fho 2 il Fzhz2ih 5BIS LROFIEDRAENEER I NS Z
EERLET,

IR ZHR O A lGE, BEREE, B X UED T, WIS 2 IEFEFH O D & RO E % £- L
3, L. FHXHOEE R, FEDORIMED 1 L FEOZHiHIK TR Y &= 850 RYIE D2
PRTET, FIRX. ARMOT—% (EHEHIHE 12) 0o%E. FEHXE L, BHEOMM X b 12 HHRTD
FIMEDORELZ I3 ZERLE S, HEMOTF—ZICBELTE. FEHXE 1. IEFEHE 12 2
ETA2DLR%TT,

BUEDRW, 72774 77 =% -y MIBIEERSN TV AN (H258) 2R L%, BEDHY
. BEEE LTRREShE T, FlRIE. &7 A1 WAZRT LFRHOSLEIT 12 82D %3, A
HIDBGE SN TWRWEER, E 72 L) PRRShE s, FEETVICIARILETY, A TH
NOEF) XA 707 - Ry JADPLRETEET,

PREBOER, T NAEROFNC, BHEBEBEBIIH U TEITT 2 EMEEETE X T,
« Rl, BHUIETEINERA

o S TR,

o AZRNEL BRI,

EFMSEBURZ B0 RIMEDO RGN 0 722 WO FEES R WIRD GEFEIXEREED T, ER%i
M3 25803, ERERNT D 2BEO L X7,

HRX42 L ARIMA EFILICE T B I1ERE

MEZEBRL 27 N ZREAEE L5 Bl DARRENS) T, TR X7 TIEE L 7 2o —
MELRBIRTOREMBZERT 2 A TEET, REMHBEEHAT 2. ERVOSROEE T
5 2 7= DAL (FH) ZROBEDEOE A EZIEETE E T,

FIVARIZ 77— 7 0>ay A —R—mZBBOIFXERMTDMEEZ, THE 77V v ROXMIGT
ZENMCANTLET, TRTOMED, ATRVWEHTHLIZAENDD T, D TFBIUODEOKTITON
T, EPBRARIBERLET, ZFRIDVEVEDORKEN IR TEFTVICEENE T, T, KO WXH
WA FHRTICEENE T, HIZIE. D FIC2E2BELEES. BT LXK 2, 1. BLXUO2REENF
T, TRHC3EIEETD . EFMIXEI, 2. BXU®12xE&FhEd, [FHM Foxrix, 7

IT4TRT =2y ML THAMMNERSIN TV A HEICOAMHRETT LT BIEOEM) %
ZMH) .
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Y. EEBBODTIRETT, WERVOBEEDEEZ FHIT 25612, FRX M (FH) 2500
BEDHEDS B, CNEMHITZ22ZEELET, HZIE 2 FXRE1LIE BED 1B 2T
RINDE (B & O RFNDIRIEDE) 23, SEBERVNOBEDMEE FH T 2 72DIHHINE Z & &R
LE7,

« R, EEBBODEIETT, WERVOBEDEE THIT 255812, BRX M (FH) R500
WEDMEIZH LT, RINOFEHDIREZZ YD LIS IHHT 202 ELET. W2, SRRE 1 3.
B E RV DBEDEE THIT 2B, wED 1 HRICE T 2 LRV DO FIEDRANE B I NS Z
LEEELET,

o 90, ETVEMET AENC, BRI NN (FH) RINSEA I NS 2O EEELES, bL
Y EDTEETAEERESBREL LD, FLY FORERBRETAIHMCHEHINET,

FEIRBL: I T O BXUESHDE. ST 2IEEMOM D & FARORE 2 R-LET, 7277
L. ZEHXRBOGE . BEDORIIED 1 DL EOFHHAR TR Y SNz EDORIMEOHE L ZIT £ T,

il z X, HEALO 7 —& CEHIE 12) o8, FEXRE 1 1E. BHEOHM L b 12 #AfFTORIIMED R

ZITBHILEERLES, ABRMOFT—ZICBELTE. FEIXE 11X, IEFEHE 12 2H8ET 2D L

F%Td,

BUEDRW, 72774 77 =% &y MIBIEERSNTW LM (H258) 2R LTS, BEDHY
. BEEE LTRREShE T, FlZIE. &7 —A0 1 WAZRT LFRHOLEIT 12 82D %3, A
HIDBOE SN TWARWEER, E 2L PRRShE s, FEETVICEARILETY, A TH
NOEF) XA 707 - Ry JADPLRETEET,

Delay, BEZHET 3 . F8E L-KMEZ IHSIEBORENREL 3, HlzIE. BiEr 510&E
L7256, t DR OB ZH oML, 5 MDA EE T2 T (t+5) FHITEERLZS5 X £ A,

BETE, —EOMNERICHT AEEBBMOIBEICIE. TRAODERTETEINE A T a v OEHRbE
FNEd,

2L, BHUIETINZEA,

o SES: A IRE R,

« HARMEL, BN,

H X4 L ARIMA ETILOANIE

MoviE) & 72, AMUED LIS 2 I T OEJUEE D H D $5, AR T 22 FFEDR
EHIUEE LTIEES 27 FRBZNSZBHEZIZET MMELZNTLES W,

NIVEZBHB LD ETILELERWY: 77 4L F TR, AUEDRHE L ET LD EE & b IThbIER A,
COF T a rvEERT B . ANEOKRE 21T UL EICR D 5,

HEINAR U Z B SAE BEIRIE 2 RT3 2123, 247> a V2 BIRL, T oshED & 4
7% 1O EEIRL 5,

. i

e LJL T T b

.«

. EE

o FHEIMEINE

c MATbL YR

o ES Y F

MEDRmEZMIUiE LTETMET 2, FHEDRRZNEL LTIRET 2IKE, 20X T a vz

WLFET, MMUEZ 212, THAREDER] 7V vy FORIDITEHHALET, FIEDITOITRTDEILIZ
fEx AN FT,

3 X7 D.G.C.Tiao, and R. S. Tsay, eds. 2001. A course in time series analysis. New York: John Wiley and
Sons.
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s RATHNED XA T, FAR—PENDZ XA T ME(T 740 F), LV &7 by B @I,
FEIMEIE. BETRAPL Y FTT,

F1L727747%7 =& ky MCANOIEENERENTVWRWES, HEDER) 77V v Figi
MBI 25 B—DAIRFRRENE T, IMUEZIEE T 51213, B#ET 275 —ADTHSZ (F—X - =
TA4R—DEREBHI) ANTLET,

F2: HIMEDERER] ZVy FO A7 F(B2GE) & 7774 7k7T—X -ty +DCYCLE_
ZROMEESRL 3,

EARREREIICE. TRTOET MO > TEHEINBERITINZ T, ZhZ2nDET VORI E
FNET, HE2OETILOMBEIIZ. 22—V —IBEOHEEICHSOVWT, RESGETLVERERIEESET L
WHIR T2 e TEE T,

BEtr—MLeFHT—TIIL
it X 7 Clk. ETIUWERERO T — 7V ERRT 24 7> a ViRt an g 3,
EFNITEDBEHEE, Liung-Box #igtiE, AU EZIRL 3, BRINESE. Ljung-Box i,

BLUOAHANWEOR Z GO T — IV HESINIET VI LICRRTHIE, 20X > a v 2ERLET
(Fzvr - =—=02MTFTFET),

749 bDRATr—, HESINLBETLVOBEEEZRT T —INIZEDL D%, X0 H 1 DD HER
TZX9,

« EHR2RE

« R23FE

« P2 FEEF R

o SR — > b EzE

« MRS

o KM S — v FEEE

KM RS

- 1EHE(L BIC
EFNZLRT2-H0856E. COo—HOA 7> a iZ, HESINZITRTOETLICOZ> THEXR

s E T — T NORTERH LT, A7 a2 illlor—IAnERINET, UToA
Trarik 1O EERTxE T,

CGHAHEE, TR R IR R IR, V— MEEVIIIRERE, PN oS- v MR, CPIIHERE. RR
fnf o —t > bERZE, RORHENEAZE, IEAULARA XERBEEEOY <) —DIiEtR L -t 2 1D
%o

- B ECHBIBIZ (ACF), #HEXNTZTARTOET MO 25BEZDHCHEICE T 2 BNHiara L
—b S EANDT—TNTT,

o BREARST B CHIBIREE. (PACF), HEEXINZTARTHOEFNAICH 2EEDRE CHEREICE$ 2 B
HEL -2V EANDT—TNLTT,

& DEFNDHG, ZO—#HDA T a ik, HEINFEETLVOFMEREZ ST — 7 VORRE
FIEILEST, A7 a>l BT —IAPEREINET, UTOLF > arvz 1o EIRTE S
j‘o

« NI RXA—RHEM, HEINEZETILDRIA—XR—WEMDT — TN EFTRLET, BECEEEE
FL¥ ARIMA ET M L CTHED 7 — T ANRREINE T, IUENTFEET 258, ZRUTXTT 58
TRAXA—R—WEEDHNDT — T NICERREINE T,

- BRI A COHBIBIEL (ACF), HEEXIN-BETNICONVWT, X7 L ICBEHOCHBEDO T — 712 FKnR L
F¥, ZOT7T—7iE. BOMHBICH T 2 EEXEREENE T,

o BRI HCAHBIBIE (PACF), HEESINLBETVICOVWT, 77 T DEARBCHMED 7 — 71
ERRLET, ZO7—7WE, RECHBIINS 2 EEXEIE ENE T,
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FAATVLADTH, HEINZEETNLOETATFINELS X OEERKEO T —I V2R RLET, T
HIHARNE T 7> ay) RITTCHRELET,

70w bk

MER) & 7Tld, BT MMERGERDO 7y h2RRT 27004 7> a VD i-EENE T,

27 LoD 7Tay b

CO—EHDF T a i, HEEINEZITRTOEFTVICO> CGiHEXW Mtz 7oy FOFERE
@ﬂbiﬁoifyayrtmﬁ®7ny%ﬁ$ﬁéhi?ouT®ﬁfyay%1ouL%Wf%i
« EHR2FE

«R2E

« P2 FEEF R

o EEff ot —k v P RRE

. SEIEHE RS

o ARHa S — 2 > RS

« RARHMEN RS

- 1EHE(L BIC

« 572 H CAHBIREEL (ACF)

« 7R B CAHBERE%EL (PACF)

&R 7L DIEX

R HESINBETLOTHEDO 7a y P ERET212E, 20T a v 2ERLET(Fov P -
~—2%fFET), Try NCEDLZHDE, Ko 1OD EEIRTEE T,

. B, 7EERYIOBIHETT,

« PR TR T 22T ALOTHIET S,

« 74 v M, HEEHRICHIT2ETLOFRETT,

- PHIOEEXE, THHARICNS 2 E#EXETT,

« 74 v MEDOEHBIXH, HEEBARI3 2 EHXHE T,

58 H CAHBIBEEL (ACF), #EEXN-FEFLOBREHCHBEO 7ny FE2FRRLET,
SRS E CAHBHBEEL (PACF), H#EE XN /-BETFLOBRERECHBEDO 7oy F2FRRLET,

HAOZRESETILELRBRFESETILICRE

THh7ank—) 27T REAEhe 77 7 holih%E, #EXNTZETLOH Ty MIHIRS
57:0DF T a PRI NET, IBELZESEEI > THHERESET VB LXURANESET
N, FREFFOVWTNDLIBRET S I ZB#IRTEET, 774V T HEESNZITXRTOET AN
Hhxdse b £3,

RAMZ74 v bPETN, HHNIREGETLEEDDIZNE, ZOF T avEBBEIRLET (Fzvr - v—
7RMITET), HEERERL. @D3FETNLOREIEELET, TOF T a yEEIRLTH, HIHE
BETNLDFRIIAETT, ZOHA. HAHIKZ, BRESET LVEREEETADNEGENE T,

« EFVBUIREIRE, nfAORESETNVICETIMBRPIFRINZ ZRIEELE T, ZOBBHEZN
ETFLVORBEBZ D58, IRTOETADFERINET,

« EFARENCEDBEE, WEINEZIRTOETALD Ein —k v F DS EMEER>E T NVICH
FTARERDFREINB I ZHELE T,

RLBEEIENETIN, HHCEFAEEETLEED DI, COXF T a v 2BRLET (Fov o
R—fFET), BEEZENL. SDZ3ETVLOHPIEELET, ZOF 7> avy2ERLTD. &
HEETFTLOERIIATETT, ZOHE. HHKE, BRESETILVERMNEAETADIGENE T,
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« EFVBUIREE, nHORAESETVICHET 2ERNPEFRINDZ L EZIBELE T, ZOHBIHEE X
NEETILOREBZ 56, TRTODETADRREINET,

« EFRENCED 2EG, HEINEZITRTOETFTIAD FHin —t Y b DEEEMEZFOETILICH
TRRERPFREINZ L 2EELE T,

WEERE, ETAET74NR) YT T 5DIHEHTIESGELZERLEST, 774V MIEFR2
FTT,

ETLVFHAESVETIEEDRE

MRE) 27T, EFTAFHZHLWERL LTY 274 77T —& -ty FRNIRETLZ e, T
MEEENIR T 7 A MITXMLIER CRF T2 e N TE T,

EBORFE. T7ATHL BEXM, BXOEEEZHLVWERE L TT 774 7R T—X -ty MNIRE
TEET, MERINZCIHEOH LWEKOE Yy FEAR L, T LWERZROZEENHEE BAR . Tl
oW OENEZENE T, THHAMMIEEERRINOEIZBZ 258, L r —ABMINE
T, FRFNCEEMTI SN TRTE) F2v 7 « Ry ZXABBERTLZ22212ED. I LOWEROHEFR
HBIRLES, 7740 FTRE, FILLVERIIMEESINE R A,

« T €7 LD TFRMET S,
o TRSERY., FHMEINS 2 E#ERAOTRT,
o BRI, TRECN S 2 EHERR O LRTT,

s REIAR, ETNVDEATT, BEBDOEBRNETSN E (BARANBLY)., ZhoBEHSh
RN DIEAT T,

c BRABDTV 7 4 v T R, FILWEBGICHH SN EIHEFHEZIEE ST 20, 77 40 M OEEHFD E %
WU ET, B, HER. BEM T o W BZE oA, BIEET VEAF RS xS,
COERAAZ, BRHAOHE T 57012, BHEIGCTINRINE T, HEFIE. ARRE-RLD
AN > TV AR EDH D £7,

EFNTZ7ANBIVAR—bLET, HEINLETRTOEFALDEFMMEED. BELET 7 4 LIZ
XMLIER Tz 7 A KR—-rEZNET, REINLET VX EHSINETFHERET 27201 TEET,

« XML 774V, ETILIEEIX. IBMSPSS 7 XV 7 —>a Y CHHATE 2 XML 7 7 A LICREENE
=R

« PMML 7 7 4 )V, ETAIEEZ. IBMSPSS 7 7V 75— a v ¥® PMML BE#17 7’V r— a >V Cff
FAT% 2% PMML Hfa XML 7 7 4 MIZIREEINE T,

FFoay

7o ay) 27T FHHBORE., KEMHEOUHEOIEE., EHEXBDOIRDOKE, ETILVEHTFD A
AR LEEEEOIEE,. HOMHEIIH L TRRENE 7 7 OB ELFEITTEET,

FREAR FHEAR I3, HEEHM (BT LV OREIHEHEINS 7 — 2Dt v b) DR TEOERYIID 7 — A
MBIRED, 7774777 —R b ERRBLI—F—EEOHNOREZED T —RAETHEE ST, 77
L TR, HEMBOKRTIE T 7274 77 —& « bty FOBREBEOTr —ATIH, [F—ADER] X4
7uz Ry 72T THND S —AB/SOHM) 23IRNT 5 L ICI D EETEET,

« HEEWRR TROBRIIDT — A S, 77574 7RTF—Zty bORKEDFr — A% T, #HEEHBEOKT
MT I T4 TRT—=R £y FOREZEDT — AL DHIDGZEIC, REDT —XAFTOTFHNLER L =
., ZOF T arvEBERLES, 207> a i, @E,. c— L 7Y MO THEIZ AR LT,
EFLDOTFTHUE L EBEOEDY 71 v + & LEATREIC T 3 -0 E T,

- HEEDIER T, R SIN-HHEToORIIDY — R, THIHIBOK T ZBRINICIEET 2121, 20D
F T arvEFERLEST, ZOF T arid, @F., ERORVOREZ X D HOTHZELERT 35EIC
FHXNEST, THN ZVy FOTXRTOERMICHEEASLET,

TIOT 4 TRTF—& «ky MCHNOIEEREZINTWARWEGESE, THR) 277V vy Rk TEHEL 2w
SH—DHINFRENT T, FHHIBKOKTZEET 2113, B#ETZ 7 —207%5%2 (F—X - 7
4 X—DFREBHID) AN LETS,
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THE D Z7U 9 FD T4 20 F(B2GE)E. 77T 4 77 —& -ty hDCYCLE. ZR D% S
HLEI,

2—P—R%EM, o0t 7> aid, a—F—RIEEOUHZHIEL 7,
s L LTHS, 2 —F—XRIEEIZ, SATLAKREBEHELFEL &SR VET,
s BELTHS, 22—V —REBERIEM LT R LTI T,

RVAERY > —, ETNMER TR —2 v —OM, KIEME EX e L TUEINE S X T LAREES LU
— W —KIEEZ &) OMHIZIZROFADEH N E T,

o HEEHIBPNCRE T A B Z RO KBRSy — 23, EFAVCEENE T, KIEHEO BRI 7 LT
X, HEEHFEICLI-TER D £T,

o HEEHABANTHNZZ BN RIBIEDS E E N 38581203 BERRITEINET, TF XA —F - EF5—T
. WYV EREEDETALDHERIER L L TITb S, I RAXALARIMA T, BV B2 EHET
LDOHEIZITHONERA,

o TR AN CHSIZBICRIBIEDNEENI25E. 2070y — v — 3B ERRIT L. AlRERIE D L E T
FHIL F3,

MEHXBOME (%)), EEXEX. 7T L0 FHl e EREZHCHEBICN L TEHEINE S, 100 KEDED
EZIEETEE T, T 74/ FTlX, 95% OEFHEXBINFEHINE T,

HWHZBIZETLENTDOIS V74 v 7R, B 2T THRELEMBEBIC X > T, 2hznilfE
DEETADPERZINET, EF M. AR A XAJBELEEHENE L B oOHER TR SN A EE D
HETCXAIENF T, HEEEE, AS1T230, 774 LD Model 2 ZDFFMHATZZLNTEE T,

ACF £ PACF DN NIZFREINZ 70K, BEMHBEBICRECHBEO T —7 18X 0T vy M
FREND F 7 DRAEHRETEET,

TSMODEL < > K DiEhNkEsE
BIRNEES YRy 72«04 Y F DT, #ERDO TSMODEL a~w > K - 2V Ry 7 A RHEET
. BRIDEFNAERE D AR A XTEET, ZDa~vy R -V Ry Z7ASERFRTZ L. XD
Y ERFEITTEET,
o F—ROEHFEIETE T 5 (AUXILIARY 7 2= > T SEASONLENGTH ¥ — 7 — F&2{#H), ZHic
koT,. 7774757 —& -ty FOBEDRE (5 258) DEINCKZD £3,

o W AZ L ARIMA B X MMRZBEB OB U TAERE T 7 218E 3 5 (ARIMA B LU
TRANSFERFUNCTION ¥ 7' a~< > R&H), HlziE. X1, 3. BLXUr 6 oBECHRS 72 #HLTh
AR5 ARIMAETILEIREELTZD, X 2. 5. BIXU 8D T 7 7% HH L TnERAKEIEE LD
TAREIENTEET,

cRRIET7—D7ny =% —D 1 EOFETITH LT, EFMERICHET 288+t v b ofaE (Bl x
W, ETOUERTTE. ARIMA OREL, T ERI2 ¥) 218t 3 %5 (MODEL 37 a~ > R Z{#H),

YRy 7 ZADFMMZOWTIE. [Command Syntax Reference) %S L TL 72X\,

RRIETILDEHA

KERIIE T VOBEH TN, ST 7 A VD BHFDRERINE T NV ZFHAAB, T2 T 4 TIaT =Kty
MIEHLET, 2o/myr—Yry - HIiLWTI—XELRBEEINLT—XBH5RINH LT, £
TADEMELTOTICTHZIG T 258 MEHATEEY, E7 A KRIIET 77— ms—Y
—ZHLTERSNET,

Bl, KRFNRIEOEEEME Y LT, 5000 HEHOSHBEEHY I 2L ET, KGOS %K 3 HHDE
R FRFT2ETARERT 272012, TFAS—F - EF5—2FHLELL, T—&XY7 717 R,
HENMN ORI FROEBICHERT 2EBOGE LT —X THEAEHRINE T, FRRIETLVOMEH 7 n
D=V y—2EHTIE, TOEFAERGHL, HLOWT —XZ2HETIETIL - T X — X —ZHHIZ
BEH#ETZZLICE-oT, TNEEHRITLZeNTEZT,
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Hiat, EAE: EWR2E, R2FE (R, 2 BFIHFEHIRIZE (RMSE), FIFHftaiz (MAE), “FE¥giftt <
—+ >~ FiRZE (MAPE), BAKAHETERZE (MaxAE), B AMinf S —1 > FiRZzE (MaxAPE), IEF{EXA XEHE
FLHUE (BIC), F&72: HOMBIREL. RE AR, Ljung-Box Q.

TRy b TRTOETLOEN T By M EHR2E, R2FE (R, 2 FFHFHRFE (RMSE), Vit
MEAE (MAE), Fiafart < —+t > FEEZE (MAPE), FRHMortERzE (MaxAE), At S —& > bz
(MaxAPE). 1FHbRA XEHRERME BIC) Db 2 +27'F 4, ERAEHCMHES X MR E SAHB O 0T,
%z DETFTLORER: THIME, L TEHME, BHE, FEERO LR TR, 2 E MBS X ORE DA
58

KERYIE T IVOBHD 7 — X DE FEHIH
TR, ETNVHBEHSND L MEBAERB L OCHIZER) ZBUIETH 2 0E DD £7,

RS =70k, ETANTIRESINZZEREFRCERIOT 7T 4 7T — & - £y FNAOEBISHEF
ENFT, ZOIIBRERIIARNTERIE LTHRONET, 2F b, Fr—REFREEEL., #@itT 3
r— 23— EORBE TR SN TVWET,

o PRUHNT (FH) ZREFOETARMBH L TTHZAER T 212X, FRIEBIBANO IR TO T — 212250
T, TNODEROERT 7T 4 THhT—& &y MIEENTOVARERD D ET, TEFLDNRTR
— X —HWHEHE XN 5GE,. #HEEHBNOBN ZRICRKABENE TN TORWT R ETT,

HIYDESR

MERVNETNADEM ] 7 —Y vy —Tld, 72774 7kh7—X -ty ORI (H25E) ., BHIN
ZETNDEINC—HLTWEIRELDY T, ETNVOMBIMEHLEZT—X -y bR DD Fif
FRREHEHXNET RG0S EbH2) 2EHAL THMICTHIT 25813, ORI NET,
TITATRT =&y MIEBPFELBRWEER, THNOER) #4707 - Ry 7 AIHEEIL
T, BHARER T2 2 TEE T, 7L, AEEERSTKCETAERER LGS, 72774 7%
F—& -ty bHFEAALRLUTERT 20ER”DD T3,

ETFNVEBAT 512X
1. X=2—5ROEHZERLE5,
gkt >> TPl >> THERMNEFADOE...

2.ETIN T 7 ANDI 7 ANBERZANTE, B8 270027, £ 774 VB IRLZE
FT(ETN - 77 ANBRRINET 7 —D s —Y v —TIERINE T),

FFare LT, UTEITSZENTEET,

c TITFATRTF—X -y FOF—RZHEHLTETFN - RFXA—X—2HEHEST S, Tz, BE
HEEXNTZ TG A—X—2HL TEREINE T,

o T, EEEE., BXUO A XBRERRET S,
- EHEINEZETLE XMLERCHRET 5,
EFNNRTIRXA—REBEEE

ETFNTZ 7 AN HHAAL, THIX, TV 77 AN BHIELEETIL - XTX—X—%FHLT
EREINET (ZDETN - T X=X —I3HEHEINTHA), HHNIERRIN, TV (&EGEE
RAEE) D7 4 VR RN EEERERRIE, T 77400 0BEIN, FET LD
VERRIE (F 72 3HTRIEHED) IR T — X ERKMLES, 2o+ 7y arv2FHTZ . FHITEY
TT4ATRT—X 2y NAOWBEM M EROWTIUIH L TH, BREFT—XIEEINZEA,
JBIET — XD FUTEEREIND L5I2T22E, TF—2»omEHE) »BIRT20EBR’HDET, %
72. FHITIE. FHIEBAORERFIDMEIZEZE R XN EEAD. FHEARNOMN I ZHOEIZEEXNE
T, XDEHOMERVOMENRD D, 2% FHNCE D ALEEX. 205 DEREETNS X 5 ITHEEH
M2 L CTHEHE ST 20EPH D £3,

F=2nOHEE, ETLc RIX—R—F, TIZT4TRT—R -y FOTF—REMHH L THERE
ENFT, BTN RNIA—X—FHEHELTH, ETLOMEITHELTHA. HIZIE
ARIMA(1,0,) ETVIEZDFEFTTH, HEHIF T X —R—BIXUOBEIEE T X — X — 1 THEEHEE X
NET, HEHTICE> THLWAUESHREZNZ Z 23D A, HTUEDLD 2I5EF. BIZET
Ve 77 AADLEREINET,
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- HEEWIE, HEHRICED, EFN c RIRX—RX—2HEWHET2DOIMEHINZ r—2AD1 v M DE
EINFET, 774V ETE HEPHRICE 77274 78T =X €y FOITRTOTF—ABEENE
T, WEHIMEZRET21CE.. [F—XDER) X4 7v7 - Ky 7 2T THED I — A B5 DHIH )
PEIRLET, HHAERT—XICXoTE, 20 RY—Y v — 12Xk o THEHAINZHEENR»NET
N CICER B0, FREINZELELEZGELRDD T, EEDETMIHT 2 KLY OHEEHAR X,
%E%hk%ﬁ%@@%mituﬁ%fﬁiﬁau%?»®ﬁﬁﬁﬁ®ﬁﬁ?%%E@%%iLt&mﬁ
> 72T,

T AR

HETNVOTHMREIZL T, HENHOK TROBHIO T —ADSIMED, 7774 TRBT—X + Ly b
DEBDr —RAEFIFZL—F—EEOHN T THZET, 7 A —Z—DHEH#EINRWES (F7 4
P BETAVOHEMMIZ, £ T A OIERI (X738 CEH S — 20k y FTT,

« HEEHRR TROBRIIDT =AM D, 77574 7R8TF—Zty bORKED I — A% T, #HEEMHBOKT
MT I T4 TRT =R £y FOREZEDT — AL DHIDGEIC., REDT —XFTOTFHNHER Y =
. 2O arEBEIRLET,

- HEEWIEE T, RS N-HHETORIIDY — A, THIHIBOK T ZBRIICIEET 212, 20D
FFarvEERLET, THH 2V ROTRTOEVIEZANLET,

7774 7RT =& -y MCHNOEEERE A TORWES, THN 7V vy i T8l xu
SH—DFINFRENE T, THMHOKT 26T T 2123, B#ET 27 - 20THSE (F—% - =7
1 X—OFREBHI) ANLET,

THEFL ZV 9 FD A4 20 N (B2GE)E. 77T 4 7K7—X -ty bDCYCLE. ZRDIE%R S
BLE3,

7

FRARER I ICIE. TRTOETFNAMCHOEBERICMZTENEFNROETFTLOERLEETNE T, H4L
DETILORERIX, 2 —F —HEDFHMEICHSOVWT, MESETILVEREIRAMEGETVCHIBERTZ 2
MWTEET,

Betr— L FHMT—TIL

MREt) & 7Tk, EFLVESERIE. EFL - "9 X—%—, HOHEREK., BXUOTFHloFr—71%
FRTBA T a BRI E T, TN - NS XA—X—DHEEHTE TV 270 IF—2hbH
EEHERE ) XN WVIR D, FREINZEEE DM, Liung-Box i, BELET L « RTIA—X—IZETIL 7
7 AN LEE I, FETNOIEMEE (2 IATEIEHE) I T 22 KMLET, HUED
HHIE, WITETL - 77 A0S EINE T,

EFNTEDBGHEE, Liung-Box #islE, AUADOEZFRL £3, BIRXINZESE., Ljung-Box .,
BIUONNEDBZ BT — TN ZET LI RFRRTIINI, 204 T a v 2B RLET (Fov -
~—2 2T ET),

749 bDRATr—, BETILOHEEERT T —TNIZEDLSD%, X 1O EIRTEET,
« EHR2E

« R2FE

« 2 AT AR

o SEEHERo — 2 > F S

« SEEH RS

o BRHOR S — > b

« RAHMEN RS

- ek BIC

EFNERRT 20085, Z0—#HDOA T a ik, TRTOEFAVCDOEAHIAEBEZELT—T L

DFERZHEALFT, 7> ar e ZiloTr—7ARERSINET, UTOLF T a vz 1oL ki
RTxFET,
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HANE, ERWRIE, R I, L— MNEELREE, Mo —t v iR SEEEERE. &K
M — v FERZE, BORMEEZE, ERIEARA XEREFLEDY Y —DFEIE L —k 24 1D
4%%0

« B ACHBIBEE (ACF), HEINLEITRTOETNMICOE 2E2E0HCOHBICE T 2 Bt g L o<
— bV RANDTF—TNTF, ZDTF—T M. EFIN « X5 XA —R—PEEHEINLHEEIZOAH
HAge T (T=FL) 270 [F—206BEHEE).

o BB A CAHHBERIEY (PACF), HEEZINTRTOETF NSO 3 EEDRE CHEICEF 2 B
HBEE - VRANDT—TNTT, ZOTF—TNE. BTN« RFIRX—X—DHEHEINLEES
WOAERATRETS (BT 270 [F—2hHBEEHEE),

iz DEFNDHGEL, ZO—HDOA T a VF FETNLVOFMEREZL T — I NVORREHIEL 3,

F T ar il T—IADRERINE T, UTOA T arrE 1o EFERTEE T,

e NI RX=RHEM, FETETNVDRIXA—X—MWEMEDT— TN EFRRLET, EEEEEETLE
ARIMA ET7 MR L THED 7 — 7 A DFREINE T, IUEDRTFET 256, TS T B85 X —
X —HEMBRD T — T NICERREINET,

« BRI ACHBIBIE (ACF), #HEINZBETNMIIONVWT, SV L ICBREHCHBEO T — 7L 2R R L
3, ZOT—7E. HOMHBEICH T2 EHEXEREENE T, ZOT—T7NME, TN - NTF R
— X —DEEHEINEEEICOAMEAAIEETT ((EFL) 7D TF—20 6 BEHEE)),

- REAERST ECHIBEREE. (PACF), HEEXINREFNICOWT, 777 ORERECHED T — 7L
ERRLET, ZOT7—7iE, RECHBICHT2EERE EENET, Z07—7ME, £
e RT R =R —=DPHEHE I NGEICOAMBHETT (71 270 TF—=2»HHEHEE ),

TARATVADOT, FETNVOETAVTIEL X XEEXBEO 7T — 7 V2 RRLET,

70w bk

MER) 27 Clk, E7VOESEWE &, BOMEBEBER, BIXUORIME (THlZEL) 0 vy M 2RRT
ATy arhtEftang g,

e 1oltigoray

CO—HEHDA T a v iE, IRNTOETNVCDOEIZMdREEL oy FORREHIELES, £ -
NI R=R=DREHE (7] 270 17 =25 6 HEHEE ) SNBVIRD, RSN s HIFET L -
7 7 AN HSEISE N, FETIOVOERRE (F 72 3FTRIEHR) RSN 2T —XE KL ET, X512,
HOME Yoy ME, £ETL - XTI X—X—DHEHEINGEOAEHT 28 TEET, A7
ayZeiZiloTay vBERINET, UTOoA T arv2 1o LEIRTEET,

« EH R2 %R

« R23E

« I 2 AR

« Bt — 2 v S

o SEg RS

o mARHu N — b v b

o IR S

. fEHE(L, BIC

« ¥%72 B CAHBEREEL (ACF)

- 2R H CAHEIBE &L (PACF)

fEBE 7L DIEXN

A FETLOTFTHNEDO 70y FEEE T3, ZOF T a v EBEIILET Fov 2 - v—2 %
FEE), BHME., MU TIEDME. Y TIEDMEOEEXE. BLXOEHCHEZ, BTN - 5 X — X —pHE

HE (TN 270 IF—22oWEHiIE ) SNEGECOAMEHAEETT, Tay FMZEDLIHDE,
X 1O ESRTE F 3,

- BlllfE, WEERVIOBIAMETY,
« PR PRI T 2 €T VO TRIET S,
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« 74 v M, HEHRCHT2ETLOFHETT,

« PHIOEEIXE, FHERCN 3 2 E#EXE T,

« 74 v MEDEEIXME, HEMEINS 2 EHEXETT,

B8 E CAHBIBIEL (ACF), H#EEan-BEF LOERAHCHBEO 7oy F2FRRLET,
SRAETRr B CAHBEREE. (PACF), #EESINBETNLVORERERECHEO 70y P 2RRLET,

HNEZRESETILELRREFESETIVICRE

THh7angx—) 270k BEABEHL 7S 7ol %Z2, EFALOY 7Ry MCHIBT 272904
Ta rypERMINET, BELLEARE I THAZREEET LB LR EESET L. £2103
FOWTHNHIIRETEZ I 2BIRTEET, T 74V FTE. IRTOETFTADBHIIRR D £5,
ETI NI RX—R—PEEHTE (TN 27D [F—=2hOHEHIE) SNBWRD, EFLDT 4
NRY Y AFEHENZBEEEDMEIZET N - 7 7 A SN, BT T IADERRE (F 721380 EHT
R WX 2T— XKML £5,

RAPZ74 v bPEFN, BHCREEETNLEEDZIE. TOF T arZ2EIRLET Fzvr v—
Z7ERMMFET), HAEEZERL, 8D ETNVORMEIRELET, 0> a yEBRLTH, kAHE
EETFILOFRIIAEETT, ZOHE. HHCE. BANEEET LV EREEET ARG ENE T,

« EFVEBUZREE, nEOREAT T UICHET 2MENRREINE e 2IEELET, ZOMBEFLO
ARtEEA 258, TNTOETFADFRINET,

- EFAVREBICAD ZHIE. TRTOETFNO LA n =t > b OEEEEEFFOE 7T 2555858
RRINDZEIBELET,

BROLEAEOIEVET I, HOHCRAEEETLZEDZIE,. COF T a v B EIRLET (Fav
~— %I ET), BEAEZERL. EDA3EFTLOBFIBEELET., ZOF 7> a vy EIRLTH, &
HEETILDOFRIIATEETT, ZOHE. HHIKE. BEEETILVERAEEETADNGENE T,

< BFOVBREE, nfHORMNESET MCHET SHRDRRENL ZL2IEELET, ZOBMPET L
DEFHERZ 2 HE. TRTOEFADRRINET,

s EFABEICEDREE, TRTOEFTAD Fin —t Y FOBEEEHEPREDE T NMICHET 2R
RREINDB L ZIBELE T,

WEERE, ETAET74NR) YT T E5DIHEHTIEGELZERLEST, 774V MIEFR2
FTT,

ETLVFHESVETIVEEDRET

MRE) 27T, EFATFHZHLWERL LTY 274 7T —X -ty FRBRETLZ2 L, EF
MEEENIR T 7 A MITXMLIER CRF T2 2N TE T,

ZROBRE. ETATHL GHEEE, BLXUREEHLOWERLE LTT7 2T 4 7T —X - &y MIRF
TEET, TFAITLI, MEHOHLVWERD Ly bBERINE T, FHIHAR D £ FICEEMT 50
TVWARBZERRIOEZRZBZ 256, LWy —ANBMXNET, BTN - T X —X - EHEH#
ETETN] 27D TF—=2pOHEHEE)) SNRWVERED ., FHIES X OEER I TR L To
AERENE T, zhrhucBEM o RF) Fzv 7 - Ry 7 XEBERTHZ212ED, HLw
EBOMERERLET, 740 FTlE HILOZHIEESI N ER A

« T €7D TFRMET S,
o TRSHEIRY., FHMEINS 2 EH#ERAOTIRTY,
o BRI, TRECN S 2 EHERR O LRTT,

R IA R, ETNDEETY, WEBEROEENFITIN & (HARNERY), Zhsidzifah
FRANO®ETT, ZOBEREHIZ, EFL - 85 X — X —PEEHEINLBSICOAEHAEETT
(F=7n] 270 [F—=2»HREHERE ).

cEBBOTVL T 49 PR, HILOWEBBICHRHINEHEEZIEET 20, T 740 FOEHEFDOE F
WKLUET, B BES. EEMT SRR OAE. BLOETFTAHBIIT ORI E T,
CDOERAT. BRALOHE BT 72012, BDEISUTINEEINE S, HIEFIT. BRZHEo
HRANCHE > TWABRERDH D 3,
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TEFN e 27 A NDIZT AR—b ], ETIEE (ABEHEINT T X X —BLXOHESEVIEL &
LYW, FBELE7 7 ANV XMLIER T 7 ZAR— b ENFET, TOF T a i, EFIL - T X—X&
—DEEHEINZGEICOAEHRETT (271 270 [F—200FEHEE ).

« XML 7 74V, ETIIEEIX, IBMSPSS 7 7V —>a Y CHEHATE 2 XML 7 7 A WICREENE
=R

« PMML 7 7 4 )b, EFILIEEZ. IBMSPSS 7 7V 75— a2 ¥ ® PMML Bt 7 7V r— a > Cfff
FT% 2 PMML Hfa XML 7 7 A WMIZIRTEENE T,

FT7ay
A7y ay) 27T, REMEOWUEZEELZD ., BEXBEOEZHRELZD., HOMEEICH L TERR
ENBT7TDHEFRELDTEET,
I—HF—=R%EM, hoDtT>aid, 2—F—REEOUHEHIEL 3,
S LTS, 22—V —RIBEIE. SRATLAKREMHEEFERT XS BNFET,
AR LTS, 2 —REEIFEN R T -2 LTLEINE T,

REAMARY > —, RIBME @R LTINS > A7 2RBEB X 02 —3 —RIEEZ &) OUEIZR
DRHIDEFE N E T,

« HEEHIBMNICRAE T 2B EBORBELZ RO 7 —RE, ETVCEENE T, KEMHED BRI
F. HEESRICE o TRED £T,

« ARIMA 71T, #EEMBATTFAEICRIBE?N & T 56, BEAFETSAET, FHEZHS
ETUE, BEHESNIEA,

s THIAMANCTHNZBICRIBEN G EN 56, 207 m s —Y v —13EH2RHITL, AlRERR D e % T
THIL £5,

MEHX B DR (%)), EEXEX. E7 10Tl EA2E MBI L TEHEINE T, 100 RiEdDIED
EE2IEETEE T, T 74/ Tl 95% OEHEXBENFEHINE T,

ACF & PACF DN NIZFRENZ 70 AR, HEMHEBIUORECHBED 7T —7 18X vy I
BREINBSITOBABEPHETEEST, ZOF T alidi, EFNL - RS X—X—PHEWEINTE
BICOAFHAEETT (=751 27D [F—206HEHE]),

TSAPPLY 7 > KDiENEsE

BIRNEES YRy 7R~ 4 Y RO fIT, #EROD TSAPPLY a~v > K - 2V Ry VA %EHET
v BMOBEERNEHAREEICR D ES, Z0a~vy R Uy Ry ZJASERFHTA L. RO Z L #ET
TEX7,

c1DODETN T 7 ANANDETILDOY Ty "DAET VT4 7T —X by MIHEHAT2Z %2
E$ 5 (MODEL 72~ > FT DROP B XX KEEP ¥ —v — F Z#1{#ifH),

« 20D EDETN - T 7 ANDODETNE T —XITHA T % (MODEL ¥ 7 a~ > 2/, HIZII,
BHBETN 7 7 ANV E R T RINOETADBEENTOT, JIOETN - 7 7 A MR Z
RIRINDETADPEZENLEEDDHD L5,

Ry 7 ZADFHMNCOWTIE, [Command Syntax Reference] SR L TL 72X\,

S DI

IO Ty —Y v —Tld, RIIDFEFHRD, BEINZP LY R A 70, BXO
2| AR ENE T, 2o nr—yy -k EEFERDBHFE L7z Method I DFEET, BHIFESL
RKiFEr LTdHHILNE T,

Bl. H2RFEEHEZ FEOKRRBAFTHC LERIEZN S A Y Y « LAVDGIZELADD 5., H
B, 7—RRRALHID LY FORFIET 20502 fld 2Ty, ERECRALGLPDOILUF
ZROT 21 FIRFERFHLEC L 2WEBEOEH ZHIT 2 0 ENH D 5, [FHMEDOD
fg) Tos—Yr—2flT 5. RNAFHZE ZREATEEY., 2ok FHHABRIITILYF
I EFITLETS,
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Hat. —HOFHK T,

EHIEDDRED T — X DE BEHIH

F—R, ZREIBETHIDERDHD T,

AIESE TR DA TN RIBTFT — X2 EF VWIS ICTA3RERH Y F T, Py 1oDFEH

Wi AN 2 EFRT 2RLERH D T,

IR T OHEE

1. X=a—oXOEHZEIRLET,
ki) > TRERAL > TZEEIEO5#...

2. FIRATRER ) A b5 1 DL EOEBURFIRL, (280 VAMIBEILEST, ZOVRAMNIEENS
DEFFHEEBOATHZ I LICEBR LTI W,

ETI - XA T TFHINODE) Tus—Y vy —TlE, FEHRTFOETAERHAIC. BEZIMEE WS 2

DORBBZFEPHEINTVET,

« FE FHIRDE. TTORINES B 7 DI EHFHEERYNCEL 2RTT, FHEMNIZ, RIlO2EHL
NOVIZHS 2 ZHiR DT, ZEHEZFO R WEHITIXEHIN D2 112k 9,

o . ZOFHIFARIX, BHEEE 2 -DICEHRABRRINCMZ 6N E T, ZOFEX, FHATICEY
FEXNTVWAARETDO B 2 EE LMD Z TR -0, ZRYH 6FZHMELZOBEXE T, FED
2. RAND IR L AOUITHRAF L7 WD T T, FEIEEIO 2 WEIHITIEEEHR 230122 3,

BRI ER, BP0 EANT) A7 a v 2EHT 23 . BEIEEZEE T 2B 0RO
BEREETEET, o7y avid. RINOERAHBEROGECFIFHATE %S, BfLIEFHo
BEE. TRTOENPFEICEAICKRD £,

« All points equal (T XTDRHEL W) BEFEENE, FAAEICEL VARV TEHHE I, IXRTORA
FOGFICEAMNFENE T, FLPFROEEE. HICZoNEEHERTE T,

« Endpoints weighted by .5 ($ s D EANT A 0.5). FIEIBEB ORI OBENFE 2, JEHNC 1 2 A 7-{E
WL WA Y 2 0.5 THEHAMIF LAY ORETEHELET,

ATare LT, UFZ2ITS ZenTEET,
MR 22V v 7 LT, HILLWEBORGFEHEZRRET %,

FEDDEDRE
EHOMR, #LVZEE LT 5 Hik 2 BRTE F T,

- Add to file (7 7 4 MTEMN). ZEEIMEDDRIC X o TERI N LWRINK, 72774 Ty —X -ty
MZIERZ Y L TRESINE T, 2RI, 3 XFoHBEF,. TR BIXOHF BRI xS,

« Replace existing (17 % B, ZHIED DHRIC X o TERINHLWRINK, 72774 7T —& « &
v MZ—RER e LTREFESNE T, FARRC. FHl7as =Y v =12 ko TIERE T —RFEEe 3
THEEL 3, AR, 3 XFOEIER., KV FitE #). BIXUBRTFTHERINE T,

« Do notcreate MEFRL72\W). HiLWRANE 7 7T 47« FT—X « kv MTBIMLEHA,
HLWERL

(ZHMONR) Trs—I % —I12X D, A 2DH UWER (RA) BER S, 8E LRV L IZXRD 3
XEDOEHEEAI M SN E T,

Saf. ZHIFAMREL, ZOMHEIZ. BSHHBBRINIDOL NNVICEZ 3 E R RLET,
SAS 72, EMiFAEFAT Y —X, ZHUI. RINDOEHEEERE L RICBEXIN-ETT,

STC, “FfbENZ LY F - B4 Zsr, ZOfEIZ. RINIHFET S LY FBXCEPNTEEZR
LES,

ERR. B E/ 1T T 55— i, ZHIKS. FL ¥ D BEUYH A Z ARG DBRY D SREINE
O)Zjiﬁ 7:{@.’6?0
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SEASON 7 > FDiENNBERE
aAvY RO URYy IAGEHEEBHLT, RO BETTEET,
s THNOER) vy =Yy —TRESN2ERLOWT D2 EIRT 2 D T3 <. SEASON 2<%~ F
WEIZIEET %,
YRy 7 ZADFMMZOWTIE. [Command Syntax Reference) #ZFEL TL 72X\,

ARZb81L7AOy bk

(227 ML Fay b FTud—Y%—13, BRIITCOREBNZEEZHRNT 20 FHLEST, 3
R S XD ETOEFNZ 0T 2D TIE L, RINDEEF 22K LTHON LT, IFXIERAE
BORAR D 2T RE T, FEERIITIEIEOVEREBNSE WA DFE L. 7 Y XL BEE (R A
ko 74 X) TG OBENTRTORFEEICIB I E T,
RIBF—EZBEENIRNE. 2Oy —J »—TREIHTEEEA,

B, FEEOFERX, BFREBOERELEETT, —KIC. FEE LB T — RIIEOFEFHK D 2R
LEd, =7L. REOHEZIHMAL 258, 7F VR MDRRMABEDOH B L5 BEVWTA ZABZED
F—RIZEBNBZTL & 9 D%

Wat. BEBE BB e 094 VBB Lo A4 VB, VU RIS 4H BXUARS
VS DHEEME, 2 BN 2 EIR L 256 AR E 2 3EHR D 0728 4 K79 ADOFEK
BBy EEGER, AT PVEE, EAMHIARZ b, FAL Y, Fhak—L YR, BEOMHRRS b
Jbo

EiX: L Z BB LU 2Z B HOBEE: VA R ILBLIURRY MVEE, 2B OSE: Fiia
t—L A, EAMHRARY L, 7o 2RE, HRART FPVEE, (MHHRRZ L, BEXOFAL v,
ARTZ F)L s Ty bDOTF—XDEREIH

F—&, TBIFHETHZ3DERDH D 5,

R 2RI DIAENZ KRBT — X E2EERVWEICTAIRENRDD T, T 2RRVNIEFHT
HEZRERDHH, ¥alNOFEEEE R P AL BERHD 5,

« EH: ARIMA E7VCHE S8 B RINC & o Tl TRHEH D 5 50F, HliFk MA RINTEHII T
25 AR R ARMA RINZEFHIITRVWEHALH D £, EHERINE, KHEIFEE LT FEL 7
D —E TS,

27 N VST DEE
1. X=2a—bROEHZERL 9,
oMy > THRERAL > TARZ bVibi...d

2. FIRARER Y A b5 1 DU EOERZEIRL, 12 VAMNIBEILES, ZOVRAMNIEENRS
DIIFBUEEBDOATH 2 Z L IZHFEE L TL X,

BMARZ PV - T4 Y RY AT a OV TOHZREIRL T, ARY MVEEOHEEMZ G T 57
DOV I K75 ADFBTEZERL £, HHTRERFE{LA 7> a vid, [Tukey-Hamming .
Tukey). Parzen). lBartlett), Daniell (i), BX &Ly TI,

» Tukey-Hamming, k=0, ... pD& %, EHA% Wk =.54Dp(2 pifk) +.23Dp (2 pi fk + pi/p) +.23Dp (2 pi
fk-pi/p) ELET, po TIZT. plEAXRYDOYTORELEE T, DpldA—K—pDT 4 VIV « H—*
LTI,

« Tukey: k=0, ... pDE& &, HA% Wk=0.5Dp(2 pifk) + 0.25Dp (2 pi fk + pi/p) + 0.25Dp(2 pi fk - pi/p)
ELET, po TIT. plEAAVONETOEYE T, Dpl3A—X—pDT 4 VIV« H—FNTT,
« Parzen, k=0, ..pD¥ =, EAIZIWk=1/p@2 +cos(2 pi fk)) (FIp/2] 2 pi Tk))**2 TF, T IZT.plEXR

X% 2 THIo 7EOEBEER . Flp/21 3K p/2 D7 =4 = =L TT,

« Bartlett, k=0, ..pDE X, V1Y NUD P DEAD Wk =Fp 2*pi*fk) L5tHEXN2E AT bl -
T4 Y RUDIK, ZIZT, pldRAAVE 2 TEH - EORBEIRD. Fp X p D7 =4 = — LTI,
THRE o2 £5,

91 E FERY 19



o Daniell (Hifii), EANTRTLIZHELWVWARY bL - 7 4 ¥ RUDBIR,

« 2l FBtRL, ZOFTareBEIRLGE, ART MUVEEOHEEIIE ) A R 7 A L[H
Cickzb %9,

2RV B L FEAT I N B L 7 EO#IFH, —RICFHFROBREFHLE T, ARUBRKEWVIE AR
R7 PAEETOy bAEEICRED 5,

Center variables (2 > X —Z%8). A7 b VEFHE T 2RNCEEEEZ Y RICT 3729, B X UORYOFEEHE
WCREEE T B AIREMEDS B B K ERIARRET 272012, RIIZFAEL T,

2ERIM-RPIOEBE ZDER, 2 O EOEREFER LGS, 204 T a v EEIRLT, 248
AR MO EERTEETD,

o (2R VA N ORIIOERE, BV ZHRE L TUHE IR, ZOMOTRTOZERIMEZ K L CUL#E
INEJ,

s BRAIDORIN & D HBDOBERINZ, FEEINMDRFN S LT, BAIORINEFH L TothanE s,
BRIND 1 EESMHREITINE T,

EiR: 1 Z BB XU 2 Z80MOEHFICH LT BV R I L4BLXU0ARY MUVEERHHTE 3, fit
DITRTOERRIT, 2ZEPNMTOAFHTEE T,

« Periodogram (¥'V & ¥ 275 ). AR E 72 3 O W Apicxt§ 2 27 FURIBOFE{L S AT
RWTay b AT =L T7ay bENET), EEOFEFBPIBEWVGEEZ. RIIDFEETHS 20
SFHDIH D FET, TRTOREFEBICHz o TEFD RO L TVWAHEEIE TRV A 74X
ZRLULETD,

« Squared coherency (Fliak —L Y R). 2 DODRINDHZ 4 > D,

« Quadrature spectrum (EfANMHZARZ bv). 70 R « VX 275 ADOBEE D, U, 2 DDRERS
DN N D ER T DB DIEE TS, TR, pi/2 77 VI NMEN TR TVETS,

« Cross amplitude (7 v ZRME). FHIELZR R MVEE v EHEAMHERARY ML ORI DFE IR,
o T2ART PVEE |, FBL LU CHRERIBREEBZRE LIV A R 7T 4,

« Cospectral density (F: 227 NVEE). 7a A ) 4 K275 ADFEI, 2 D DORERFIO NN E RER
TOMHEBEZHIE L £,

o NEFARY MIVEE (Power spectral density). 55 DI AR MIVEE (£ 3B EE. BIIEER
RZ ML, FREBENARY M), BEROBE e UTEBIFET 2B % B 2 icidd
L%E7,

« Coherence. Coherence l&. 7 FNABICBIT 220D 7 FLEET—X -« kv FEOBEGZREZ TN
L7-DIHHTE 2T, —fRiC, BES AT 2D AT HHOMOBEHIREZHEE T 3 72012
HXNhE3,

« Phase spectrum (iAHA R 2 FL(H)). 3 % RN DEERER 7 MO T & b ¥ OREEHEA TV 5 i
TV % 2 DFEIE,

e Gain (54 V). RHID 1 DI2DWT, Za A RIEEZ AT FILVERBETE|AE, 2 20RO ADBEFNE
nor4 U EEFELZ T,

By frequency (JAIEEUN). 3 XTO 7 vy M, B 0 CEBUR F 721X FHEEIE) 5 & EHEE 0.5 2 D D#l
BlDH A 7SS 2 IH) T T CTRIBEEAN/ER S £ T,

By period (AIFARN). TXTD 7 vy M, 2 (2 2OBBHED Y A4 7 A DIH) 2 & BHEDEICE L WM (E
BIHE 721390 £ COHFPATERINE T, FAMINERAr — L TRREINET,

SPECTRA 1< > F m&hnkksE
ARV R IRy JRAFEBEMFHLT, ROZEHFEITTEET,
 FIEENZARY FAGHERE, BRTHEHATE2X5K7 2774 77 —& - £y MIRIFT %,
« ARTZ ML T4 Y RUDHRARLDEAEIRET 5,
- ER MO 2RI Ty P EERT S,
« 70y MIREINZFZMEDIRTDOY R FEFRT B,
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Ry 7 ZADFEMICOWTIE, [Command Syntax Reference] S L TL 72X W,

FFRENERETIL

FEEIERRE T Y > 7 Tld. FERYVIT— X NOEELZRREFGREZEHE LIS E LET, FRENWREETY
YITIE, WERYE Y P BIUOZDORNEADANMERMLY P EIEELE S, €535k, Tur—U%
W& h, B0 ARRRERYIE T ABER S L, 5T U TRERBEREZROATIOADB G ENE T,
ZD7 7a—Fik, NRRYVOFHEL E IHRINCIEE S 2 DB D A2IERDIERYIE T ) > 7 138
D&, RKEWRRETY V7 TIEE. EROBERERIIDE T NVEENRT 20BN D 570, R,
ETFN AT L ELET,

BEWERREETFY Y 2Z70ayFF A TR FER WS HEEZ. Ly Py —RBEEZIELE T, KRY
XDFDRERINY D 7L v —HE | THEZEEIDIE. XY DM GTOBEMDOB BT S Y DE
HMZED, Y OBREEDOADBAICBII2ERED BENY DETANELNEGEETT,

il

YR RDREBREE . RHENERETY Y Z72EHL T, EY R ROWTHIT 5 RBIE IR~
—2ADHEHEED L v FNORRMEBEZRETE XS, oMck b, BEEEHMIHERICR D KRS REE
25 2% WO DHIEHRIRER AN DAL 222 ZERHD T,

KB 1T & 27 AOEME R, FEERET Y > 72 LT, HERRD D 2 RIFGEFHHlE fE1E
ty FNOREEZBRETEXY, 20Kk KREF VLD, EEBHICMA T, EHORAFRK L LT
ROV DZMRETE X T,

71 —ILFEH

1o ORISR D EH A, F7 40 Tl HETERINEED TRL) ©O7 14— N
HRENERA.

F—RiEE

REEIRSRE T Y VTl 220D &4 TOF—XEEN Y R— P EINET,

FIR—2DF—&
FIR—Z2DF — X DIGE. BRRIN T 4 —L FIZid,. B—ORRVOTF—ZnEaEnE T, O
. RRYIET 7 —CEH NS, 1ERBDORERYT — X DRET T,

ZRILT — &R
ZRCT — R DGE. SRRV 7 4 —L Rk, BROKRINDOTF—ZNEENE T, ZDHEE. K
EDT 4 —L FHROBMEOEZRINE. KT 74—V ReREIN2 AT 74 —L ROty M X
STl EnEz T, HlZIE 2 200RRZI/FEF v+ (N5EE Web) D58 LT — X EZE—OD sales 7
4 — IV RICIEETEZE9, channel E\WVWHXITT7 14— K (Tretaily (/h3E) ¥ Tweb) (Web) &\ 5 {EDS
EENB)ICED, 2D0DRFEF v XL DFNFRICHEE L L a— F2EBBIL 5,

BFRNEIRETILZEIE T 3ICIE
T DIERE % [ 3§ % 121X Statistics Forecasting + 7> a Y SR ET T,
XZa—056
S>> FURINL - a—F - EFADEK ...
LBHPHMERA 7 4 =L RICE s TERBINTWEHE, D7 4 — LV REHEELE T,
2. T=XDERTLOLE. WRINZ#AT 2XITC7 4 =V FRIEEL T,

« KILT7 4 — L FOIBEEFICE D, BHROITRTOEA 70 7BIUOHEITORITT 4 —IL FOER
NEFEAREEINE T, FERHIARXVETERERZYZHEHLT, L7 4 — L FE2HREZFT,

« XIL7 4 — FOREDHEIC O 2 HIRT 200DV 7y M EIEETEE T, HlziX, #HiFe 7
7Y RORTEH D 256, oMEREOHIBICHIRTE E3, Kotod 7ty M, o cHEHXR
TWBINTORERREY 4 — L FITEH XN E T,
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s PIERMET 4 =L F LRV TORENC L > TRITEZIEET ST, PMEIRRAXTH L
HTEFET, HZIE. ([ Tretaill (h3E) & Tweby (Web) 3&EN7) liFeF ¥ FLDORILE .. KF
¥ ANDF Y NG DBIEREN D 2355, /Ny Web O D7 ED AT & LT Web [R5 ZHEE
TEEJ, 774NV ETE TDXA TOHREAL RIFENTIZo>TED, BIICT 4 —IL K OFF
ER (T 7 40 F Tl 250) DR 2 {ED 5 OFRICHIB X T T,

3.7 22V v 2 LET,
W7 274 7%7 =&y MICHNDBEEZINTWAEE, X7y 71 2BLXU03EHIAER
Ao HIFTHEEZ. Define Dates X4 71 7 %7213 DATE a~ > FTERL £,

4T 74 =K 7V v 27 LT, ETNVCEDIRRINEZIEE L. THREHAOEEREELET, Pk
eH1OoDT74—LF%E, MR LT, TREANEHNROM A LT, F8ETINELHD T,

5. [ —Z {1k (Data Specifications) ] %= 2 V v 7 LT, ORI, £it e 2LOKE. KEMHED
WY DX T a VERTEELET,

6. TEkA 7> arv) 27V vy 7 LT, HEMMZERL., HHOAREEEL. MRYED DRAAS
B DERRERTEEL 35

7.T=FNAFTary] 227V y 7 LT, THIOER, FHIOMRT. 7 7 A VADETIL AT LD
:1‘_7171’3*— ]\ %'T‘TL\E‘?_O

8.1947) #27 Vv 7L TFus—Y vy —%2FETLET,

ETILLT BERTY
(74— Ry 2TT, TR RERMA LT, 50 A7 ACED 5 RIEIRE L E T,

FIR—=Z2DF—XDGE, TH WS FHEEOERIZ, 74—V F EWSHFEBLFRILTY, ZXRILT—&D
Ba. RRIIDEZTNTVE 7 4 — L Fik, WERE 74—V FeMREIhE ST, 2007 — X DORERY
. HIERHE T s — L R, BRILT7 4 — LV RDEICX > TERINE T, FIR—ZADTF—REZRITLT
— XD JTIZ, UTOERBHFEI EHINE T,

« ANIDERE LT, TR ATDOE L L L THRESINEZRINE, ENREROETUICEDLZHDE L
TERBINET, BNROETIIIIEIC. NREKDENENGENE T,

« AN FESNLRINIE I, ENROETVICEDONET,
s RELZBIHREATOWST & LT, Pia b 1ODRINZIRET 2RENDHD 7,

« DERFHAOBHZMH) 2ERL75E. ANWOREZRO7 4 —L Fid, Aol LTRESH
5, ERFADORENIRFANC< y TSHFEA,

BRTT—A

ZRTCT—RDGE. 7V RTHIERMETY 4 — L FBLXOEE T 2%E 2B ELET, 2V vy FORIT
T, B—DHlIEHE L REZIETELET, T740 TR, BTN AT AIZE. 7V v RNOEITIC,
RIL7 4 =V EDITXRTOMAEDOEDORIINEETNE T, BRI, region (HIHK) & brand (77 > K) D
RICHID 2356, T 7 0 M TR, HIEHEYE sales G |) ZxfRe LTIEET 5 . region & brand DiHA
BbEZEIHEDTE ENRRIINBFEET 5 LI T,

70 v RNDOFITT, TOCOBBGEREZ 27V v 732528 T, EEDORILT 4 —ILRDfEE Y b %
HARRAZATEET, ZO77>a &b, IRTOEDER 77X 4 7u 72 Exd, 7V
FITOENM. HIFR. FREavr—%2{T522dTEET,

FRINDR FIiE, BES 2 EEEICOWTBIERE SN TV A RO v MEMR RS E T, &R
SNTVBIHIR, RIIDEROB (Ly FZTLIZ1RF) LD B REWGESDHD £3, ZORESFEET
2 DF, HELMAEDEDOXILED A, BET 2 WEEEICE TR TV ERINTHIE L TR
BETT,

RITDIEDER

ZRILT — R DA FEDKE ZFORPEDWIERME Y 4+ —)L FIGEHH SN2 Xt %xiEE T 5 Z & T,
TN AR A XTEET, BRI, sales (5e.&) BHIERUET + — )L FT, channel (F v # V) HMH
lretaily (/52) & Tweb) (Web) D& ENTTICTH 556, Tweby OFE LR AT E L, Tretail) D7 L%
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WMRICTZEIICHETEE T, T PN THEAIN TV IXNTOHERMEY 1 —L NICEHA XIS
RILY 7y bRIEETHI D TEET, HIZIE region () 2HUHZRITKIT7 4 —L FDGA.
IR REE OHBBICHIR T & 3,

FTARTOfH
REDOKILT 4 — LV RDITRTCDEZEDLZ I ZEELE T, ZHET 74V DA TS a T
3,

D B E 7213BRAE 3 2 i ER(L)
DX T a i BIEOKITL 7 4 — L ROty F2RETAHEEHEHLES, T£—F; T g
»2 | BFERT 2, LBERFEADM VA MNBEINTWAHEOADEENET, E—F) T
TERAL ) 23BN 2 &, NERFEADM VR MHEESN TV AHEMAND TR TOMEIEETNE T,

BIRTTOMEL Yy bR 74 N RICENTIZ 2N TEET, 7ALREGEREEZLTWAHEDS T—8 X
TWFRREN, 7 4 VREMEE SV EIE DEIRXIRTORWE VA FD TA—8U 2 7I1FRR
ENFET, TIRTY ZAWE. 74 VREMECEREL, BIRENTORWVWIRTOENY 2 + X
NEJ,

e TANRDIEERFICTANE D — FXFEIEET 572012, 7ARXRYVRY (Y 2HHTEET,

cBED T A NEETZVTTBITE, TRREINMED T 4 VR XA 707 OMEREL L TEDHEE
FBELET,

gl
(74— Ky 270 TN BEREALT, BlEERT 74— L FEIRELET.

W7 27747 -F7—X% -ty MNCHHEEDH 256, BHNIHMEEIC X > TER S, FFENKEEE
TNV 7Ty =Yy —TREEHETEFHA, HIIEEIX, Define Dates X4 71 7 £721X DATE a~< >
FCrER L %5,

Hft & RZITEsR S h Bl

HfF B, 2723 HRERD 7 4 — L FERIEHKZ R TXFIN 7 4 — L FIZ k> TBIllZERT 3
TEeHRIBETEET, XFH 74— FTIE. YYYY-MM-DD IER THAN 2 £ T2, HH:MM:SS T
Rl %R 32, YYYY-MM-DD HH:IMM:SS IER CTHI R R T Z e A TE 3, XFFIRHETIE, KfTY
o2 EKTEET, HlZIE. SCFEA 2014-9-01 1% 2014-09-01 ¢ A% T3,

BHIZEFRT 27 4 — PN, BHIZERS 2@y 2 R RRREZ SR L £ 9, $57E L 7R fEFR
WG T T, BHlomkE (E7) 2 1AM O HEL C oo EdfETE $9, REMREIE. UTo
EREHEPBEHEINET,

o e OEEREZ 72 ¥, BHE O RRIIFR SRR G E, B TR 24HLES,  TFRH
HI) 23N L7354, 57— & thhk (Data Specifications) ] % 7' THERIBIBE) 3RE 0 6. DI
T AR EIEET 208N H £5,

« HHMES HERFZ R L, FREEFRARR. 2. 2300546, 11 Y70 O%EL (Hours per
day)). 1 H¥%7= ) D58 (Minutes per day) ). %7213 1 H27= Y OB (Seconds per day)| % fif
MUE3, BHEES, BN2SRE 3R (/) 2R L TwT, FEREREARR. . 272380
DA, T GEE) (Hours (non-periodic)) ). 45 (FEEI) (Minutes (non-periodic))). %7zl
I (JEMII) (Seconds (non-periodic))) ZHL £3,

 SERUZRRFRICESVWT, ry—Y 2T, RELTWAEHIEEZRHTEE S, Try—Yy
Tk, TRTOBHANEL FMFORENICFEL. BHEEIREBLTOWARVWZ ePHEINS 2D, R
BLTWA2EHAEEZRH ST 20E828H D 3, FHl21X, FKEBEREDAE T, B 2014-10-27 O£
2014-10-29 2 NT WA 5E . 2014-10-28 OEENENREL TWVWE T, KREL TV 2 EHNMEICIE
ERRAZINE T, KREELEZLHT 27-DDEIX. [7— X {14k (Data Specifications) | X 7 TH&E
TZEE7,

 FEE LRI D, Tar =Y vid FEHTA24END S, [\ UKRHEHRAN OGO BIHIE %
RHEL7=D, A9 OO CBAMEZ L L 72D LT, BIHEIEMRICKRS X515 5
ZeMTEET, Bl REERESAOHZAE. ACAOEBOHFMEEIhEST, Zox4 7
DOEIE. = eI E T, T 740 Tl =AM eI BEET SR SN E T, [7
— & {14k (Data Specifications) ] &% 7D TGt & 57l (Aggregation and Distribution) ] #7ED 6. #l
HMED R e, o7 — AL EERETE T,
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o —ERDIFHEER T, BIRREIC XD BEOERRNIC 7L — 27 2ERTE XY, HIZIX KRR
fRAHTH 20, FHOADZARZGE., LEMICSHH D, HAHEHLOME S80S T 2
ETEET,

IR % 7= 3SR IR 2R I C e Fe S 7= Bl

AR E 720388 DR LIRS A 2L (FEOBOY A 7L LANL) 2E£T 1O EOEER T + —L FTH
HEEHRTEET, ZOMETIE, EEORBXTIHA LRWEBloRIZIdcE 3, Hilzi3
FEERTHA IV 74— Fe, AZRIHPR 7 4 — L REFEHL, 194 27LDOEXZ2 101235 2
T, 10 VA LB WEERTEDBRTEE T,

A I 28 E T2 7 4 — L R Tl AL ALOBEBEERLET, ZoMETIE. B KN
Loouik, THAR 7 4 =V RICK o TERLE T, RITEOVLLE, LA LDOH A 7L 7 4 —
IWERIZESTERL, FORIZEWVL LI, LA 2DHA 7L 74—V ERICE->TERLET,
CHLEDFRFE TS, FLNLD 7 4 —)L MMEE &S LNV EFRR L) RDOEED L~IULIZEE L TR
FITRIFIUIZD R A, RELNLVOEZERNICT2 2813 TEEEA. HIZIX 10 2 HD 55K
LZEEDLGE,. EFNO AR TT S, FIZEAHNTED D A,

- The length of a cycle at a particular level is the periodicity of the next lowest level. F£E D H| DG E .
RIMENLNUEHZR L, FEEFEICI0 AD 2720, A4 7L LVE LD FTHD, H 4
INDEXIE10TT,

s I DOHBLARWVEREDORE 7 4 — L ROBBIEZIEE L T 23V, ZDREIIKREEDHHI
RETT, Bz, BN 4 — 0 RH3 2 THIGAT 225, BIGHEDN 1 2IEESINTWEEE, 71
=V %lF, YT 41—V RFOBEYA I NVNOBRIIOHICKEBERD 2D BEL T3,

L a— FEFCER S N8
FIR=Z2DT—2D%GE, La— FEFTHHHZERL. &IDOL I3 — FHARVOBAIEZRL, 2%
HOLa— K22 BHOBHEMEEZR T Vo kDT 2 2 2fEETEE T, Itisthen assumed
that the records represent observations that are equally spaced in time.

53 th DB FEl I P

I CEA N 2RI, BROREHRE 138722 Ze2xH D x5, FIZE BlHloKHEIX72H
DEGE, I ORHXNICAZERT 2 e 3HD £, ZOHE. 77— EFVOMEIC, H
RXHPOHRDT =X ST T, ROKEFERD O EWRHBRIC T — X 2003 5 Z & HFRTE
5, BRI BIADSPEHEA 05 E, MO 7F— 22 ART — X TE X,

IIHTHAT O % IR R BR (T AT RE 7B IR, BRI 0 78 & BRI O IR & - TR D 19, R,
B E P TER SN TV I HAE, £RB 7774 787 =& £y P THHEENER S AL TL
LHEE. BitOARYR— ST, Z205E, ook BRloRFERFREY TR
ZhEEA,

SR OREEMERE. 57— Z {14k (Data Specifications) ] % 7d TRIX 5y BE» HIEESINE T, T—
ZDEH I DN EZ. T5— XLk (Data Specifications) | % 7' T ¥ 47 (Aggregation and
Distribution) | & ETHEL £7,

&5+ ¥ 9ED (Aggregation and Distribution)

HETBI%(G)
I S 3 RSBl ORMER L D BWEES, ANWTF—&I3EHIhET, FlzE 8
WO RIFREAI H T, i ORI H O5E. EetiThonEd, HLiHE% mean, sum. mode.
min. ¥ max ZEHTE X5,

S B
ST X2 R B O R & D HWiEE,. AT —X@oishxd, flziE &
B DR RIFR DI PYN- AT, M DIERIREIRRA H DG E. S Thbh 3, DEEE mean £ 7213 sum
PEATEE T,

7' n— F{LBi%#(0)
BRIPHRFCERINTWT, EHOBHDFE CRHERETTON 2 HE,. Zv— oI h E
T, iz, BHloOREERSA 0SS, FCANOEBOHMEZ V- b, ZOFHERICHE
HshET, HHTEZ 70— B FE, G5t ==K, BN 2RERKAKTT, Bl
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DHEM/EANC X > TERSNATE D, BHOKRHEXAARAIE LTHEES ATV S 581, 71—
BB FTFITENET,
I 7N — 7R EFHD 1 oD TTH, RIBEOUBEENCEITENE T, —/7, BEOEHNI. K
HEOMIRICEITS N T T, BHOKRKEBFREANEHA  fEE S Twa5Ea, Ketidorr— 7L
BToAEITENET,

H % % 7= S8l 2w H W2 HE51H(C)
R HOR %2 /- CEIZRTHDMEICET T 205202 EE LT3, HlZ1E, 20:00 IZBET 5
8 R HH3 D 2 BRFEHIITIZ. ZDRREIC L D, 00:00 205 04:00 £ TOEM ZHIHOEEHFERICE
DEMEIPEIEBELE T, ZOREVHEHAINZ DX, BHOREER,S 1 HY2b o, 1 3
Lo, /31 YD oRET., SHoRERE2AHOHEDATT,
HBEINEZ7 4 =NV RDOH AR LHE
74 =R RITT 4 =)L M. 2R, BXO 7 — AU EETEET, 20 &
SRIEIC KD, EEEIEL HERE. BIXUOIA— RO T 7 A L FRED A —N—F 4 FEh
£9,

KIEfE
AT — 2 ORI, RABTEEEL SNET, LT ORBENERAETT,
75
SRR A L O R B 35, KRB0 N ORBEOARES X CRIMEO RO BRI OE

ERHRENCHER XN E T, RINOBRYE 72 3REZEOBHNC RIBEDL D 2358, RINOBRYF =13 5K%
D2 ODHBITVIERIBENFEH XN E T,

FRIIFY
R RYI R D FIEICEIL £ 5,
JI BRP-3i

RiffZ ., AN OMEDFHEICER L 5. BHEKRA > bDRAVIE ZOFIIEDFHRICH
M E N7 RABIED TR D AREDET T,

JA BRI YL
RIEMEZE, AR EARDEOHREICEIR L £9. BERA > bD 2V E, ZOPREDFFICH
M &N RIFED FIR D HIEDE TS,

BERLYER
CDF Ty a iF. RIIOKREEEAELUA DO TR TOMEZFH LT, BMiZGRES L2 EHEIEE
To RIZZDET WX, REMEZRATE7-DIHHINET,

ZFOMDRE:

RIMHD IR S —t ¥ T —(%)(X)
TRTORINIFFAI SN D RIBEDOBRA S —t T =Y ZIEE L £ 5., HE LK EBEZ % RIEHE
3B BRI, I HRRA ST T,

2 —H— R
COF T aiF, a—F-—REEZERNZT X2 LTRSS (B X, RINCED D) hr ¥ 5 hkts
ELET. 774N TR 22— —RPEEFFRAA X, 2 27 2RBE L RO, Z DK,
RASHE T,

—MRBBT—2 T a>
KILT 4 =N R D7z DRI 2 BHDIBKBI(M)
CORGEF ZIOLT —SITHA SN, LDDRKILT 4 —b FICFFAI S N2 F73 2 HOBAILZTEE L
5. 774N PTIE ZOHIRIE 10000 KEESNTOE T, EROREVEITHPLT ZenT
I

—RRBAERRA TS a >

SHX B DIE (%)(C)
CORETIE, FHIBLIFETIL - RS X—Z—DOMl 5 OEEXBZHIEL 3, 100 KiiFo EDE
PIETEET, T 74T 95% OEHERXEAHEHINE T,
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MR DAN 7 4 —N FOBKEM)
ZDREF. BENRDETNVTHAUZINIBAASNBEZIELE T, 15056 20 £ TOHPHOEL 5
ETEET, BHROETNVICIIHEIC, TREEOEBNENEGEENE 2D, ZOEE LICKET
Y. ME—DANDHREBICRZ Z e EEINE T,

EFIIVIFENE()
CORETIE, ERNFEORERAN LY VEHET 2-DIHINIKE o 22H#ELEST, 0
IO RERBEEZIEETCEET, 7741 M&0.001 T,

MAUED U Z W i (%)(T)
ETFADLAEINTZAIUEDERR ZDO L EWEERBZ 2 &, BHICHIUEEZ RS 77 7B THh
9, 50205 100 OHIFHDHEEIEET DI N TEE T,

# AN DS 78 (Number of Lags for Each Input)
CDFEZ. BHROEFTAVANDEAND S VHHMEEELE T, 7740 TR, 7 27HBEZ
SRR XN 2 REEEFRECHBICHRE D 25, filxiE. FRRES A DBE A 5 H ooy % #
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