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1 18

B&J ARIMA R R RIS ER EX

ME R gL BB (AR BB AT DG W) vl DERERIE T3 B8 LisErE e el
B IR, ERER BT DGR A GERD ZERRERNMERTTX, DITEREZ BRI AR K
{E,
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HAFARERE, B TR A, ZERRRAMEE, ArEEREEE G S Esih, i,

—EGEERER 0 M TRUMEM. N, MRER s TIEE 2, MIBRIERETE 2, 1 k0, WIRERY
BHEE 3, ABREHEETRE 3, 2 k1, HRAECAFEATNEREERANNE GE2R T THTHE

W) W, TR EMTPRERHE A E RO,

2 Box, G. E. P, G. M. Jenkins, and G. C. Reinsel. 1994. Time series analysis: Forecasting and control, 3rd ed.
Englewood Cliffs, N.J.: Prentice Hall.

6 IBM SPSS Forecasting 29



« B EHREEE T, fEEMERE FERD BB, TRESEATE A TEH A S H A E,
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GREHN, E-HRIKEAEEY] (t + 5) XBA GHPE,

P, 8 B ECER S RYER R USRS, RN S S S AR R TR R P
o M, RHEHUTIEMELR,
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A o
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3 Pena, D., G. C. Tiao, and R. S. Tsay, eds. 20071. A course in time series analysis. New York: John Wiley and
Sons.
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BB EET R, IS AR A S B MG R R AR HIRUR, SREG S RE A — R, &
AT DA ER 47— i8] 2 2 M2 e -

« SEIEEHE, BURSMEEHEIN S BUEET R, EECHEA ARIMA BUE 2 RIBUR ARG, 1R R
BHETE, H28U5EHLE 5 IMERIA —ERIE 1,

« BB HBAHBARRE (ACF), VA ZRUR S C LS HEAI IS 2E B BAERARIG, ZRP S BEHEHAMENE

*ﬁ@ﬁzﬁo

o 20w H PR (PACF), V& ZRHURSE AL EHERIR 58 2 B BAER RS, ZRPEE W EE)
FHBAME A (= R 15

BURmlll, BURaSstE AR R EREE AR, ERARRE DEE) SERTEE.,

[ElF

M) AR A U AS SR B 2 B TE,

ErA B R A [ 7

BHEEESIE S E AR REE R, SEEG S HEE—EEY, S0 DOER RS —
(FEEZEEIER

« FRER T

« RFTT

« BTTIRERE

o SRS E 9 R E
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- 1EHE(Y BIC

« BE7E FFRAHRATE BRI (ACF)
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18 BIAS AL [ 2
By, EE (BB HEE, nTRSSMEEHERITERENE R, &0 DUEE R —Ea 2 EEE, DES
TEER 2 H:

- B, REESIRBISRE,

o P, FEAIRHABRTERIE,

< WA, AR AR TERNE,

- THRIRMEHIER,  FERIM A ERE R,

o WEEAAR SRR, GEH R SRR R,

5572 HH BB PR (ACF),  BURTS I Al sH AT B BB E P
5220w ) BAHBR PR B (PACF), BRI C A5 H AR R0 5% 22 H BAHRA [

&8 th PR FI N @ s A EIEE

M@ ey ) AR HOSIE, Al RAS A R IR HR (R R B, AT DOSERIRIEHR S E &
JEMRPE, it H BRI B e/ sl MBS R, IRTEGE, FTA (SRR S U S Em b 2,

RIEERL, EE (W) EH, FREFENGSERtD, BEEESERY, WinTEE SRR
Ho BESIHBIE A S EH IR FRRBR ANEER, FEIT, Wil S s s K s,

- BEERBRIBH, fEEAEREUR n AE0EARR, IREEHESMEHERAARE, BRI E R,

- BB E o, fEEARBURITE SRR RS n B0 2l S EE R,

RAEEY, EE (%) EEH, iR NERNU SR, ERES TR, WEE RS
NEH. SR A G L FRERRGEER, FEICN, kS RE R N e AR,

- BIEFIBRIEH, f5EERER n iR ANEEA, REE BB GEHERAARE, RIBRArEER,

- BBBI G o, SEEARBURATE (S Et R R AR n 50 238 S AR,

BEERE, EEEAREERURESE R, THRER TR VI,

F IR B TR R BE TR
o7 ) ST DU RSB 25 P P DR N EO RT3 IS B 77 25 XML RIS

RAZSBL, (ST DU BTN, (AR RO Rl o 1 P PR VDR RO BTSRRI @ 7 3L
MRS, T (AR & f & A RO ML, A0SR FRIIRI T S PR 5 R 2 b,
DHIIAR, A —AEORERGG () 2ORIE, DURERGIEN, KR, AR
E,

P, BRI,

o TR TR, PR R R IR

o RERR LR R RIERT LR,

CWRETRE, BUMROE, BUTIESSWOBMSRE (Pl ERENMOEE | R R,

- BYWARTE, SEEMARSIEBGARNTE, SCEREHERTE, SRR TE, BT
Ay RE, DARASALID MK, EREEA R EEm, Dl il B2 RAMER, 75 OHEGN
R R RIAETY

FE BRI, A (s B ORAS ARRE B Fe i B XML SRS, 7 R UR AR ST A Y
FEFp, DAHIS ST FEi,
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o XML R, XS EERATEES IBM SPSS A2 2 d ) XML #EZE A,

« PMML fE%, BiHUSFFAR S PMML HAEAEX (BFE IBM SPSS JEAFE) AR PMML HH
75 XML tEZEH,

seg

=18
MYEETE )RR DA TR P R A, S IERR R, [ETRR 1D i, DU
S BRI R TS 5

PABYIRE,  THRHRE —E AR RS R MASRIZ RS —MERER S (HRDUE AR BIRES) |, AR
HPTEIE BRI RIR —EESME, sBUEEMAFEETRIHRIE, KTER, et 2 EM+
BRI R —(RBIZE, (HR] DOZ IR SR B ARPRIN ] sRIBL S P RE R 1 SER S (H AR o

o fhstmES R S — MBS E — AEWEH TP ERME N s — B, A EHAR SRR ER Bk
ERE—EESRE, MEE—-EENEIRE -EBRE, BEEEE, SEEEH A EHRAHRE
TERAEATER, AR TE R RS B E PR B E T SR T LR,

« MEHHBAS R 2 B8 B A8 N, B I0%E, s TER R AR, SEEE—
2 A A A E R A o M TR, SN TH A 49k TR TS REAF A I BUE,

WEHRRE BIERAFPEREER O, THE S RER—M T8l . & BEE EIAR A5 RS
M, s AMREREN & ERR NERgmEss F)
gkl gy MEER) W (Bfa) 2fEmrEHAFERSEN CYCLE BEIE,

fEHE R, B ER] I R E R,

- BB, AEERESVNARRBIRENREH,

- BBEN. FHEEREPFHRAEER,

BIRMERH, FYERAER SRR 7 R EIRE 2 R (4SR0S I E BT A 8 (8 F & E

1H) :

BRI S BB R EHAR N 2 NS EUETRENER, ERERNER 7 SR 77 R,

- QR EEBEEHIARI NG ERE, HIEHES, HR TExpert Modeler) 2, &6 BB EE
B IE I R TR, BUREET ARIMA K&, &6 BB g 7=,

« SR B EETERIAR NG BRE, AIEREEEE, WHnsEtElE RE#HE,

(SR E (%), SHEEEZ S EHERITERIRNEE 2 B BER MR R AR, AT DR E /IR 100 FEAIIE

BE, FERIENT, A 95% ([EHEHE,

P BR ID M7 E . fE TR EE B S EEEEE S o B EA R, B DR A R

DUER, ZFHA ] BT REHER, o DAy, i A [TERE,

HURR ACF Bl PACF Hiiith RER RS 2 H . J80n] DA B B B B 4 Bl 5 B AH B MR A A [ 7
I CINES R ((ER

TSMODEL $§ <RI EH {thThEE

QN AR BER  BE N GEVEAR T, I HAWERAT A1) TSMODEL 64381k, minl LA STRIMES IRk, 5

RNt ALV

- IREBERPEIAMERAR CRIF AUXILIARY (X#645 R SEASONLENGTH BEfE®) ., EASESEHTE
FHEM HeEY: BEEMEE

« f57€ BT ARIMA FIHE R B 0 I ANEAE Y% 2 (FIF ARIMA 1 TRANSFERFUNCTION X$5%) - N,
Al DAfEE HE] ARIMA #i, B HBEEEZE 1. 3 M 6; sZiEEEMEE, 69 T7%%E 2. 5/
8

o PRAt AR (B, 7R, ARIMA BE8. BEEES) | DUMEEREUT THREEFIERES |
&% (FIF MODEL {X¥5%) o

FTEREAEERE, @2 GELEE2E T .
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ERRHFYIRE

MERREBYIEE | fEF gt IMIERMATR G R EEYIER, WK HERRERTERE, AR
R, BUSHRsEIEEE RIS TER, MATFHEFREERR, Models are generated using the

Time Series Modeler procedure.

g, EBR-FAFEMEEEEANKHE, ARERELME 5000 fE, & T Expert Modeler #I715
A, DATEHIASR = M8 A S FE e 6 &, ERE RIS BEEE A A G DLE R & B, R AERE
JEEAR WA A AR TR, TR AR ) #25 n] DL AR A R e oS THIESE, HEE
flia R 2 B DA 25 T R RN AT,

Batit, BECHIE: TR R VJ5. RVJT (R?). YIJTHRERZE (RMSE). THMEEERE (MAE). TFHBHH D
FLaRZE (MAPE), B RAHRZE (MaxAE). BAMEH H 7 EHLERZE (MaxAPE), PANIERIL Bayesian slUS%EHI
(BIC), %7%: HILMHBANEL {wHEFAMHBEEL Ljung-Box Q.

BB, EBATAEREEERE: AR R 7. RFJT (R2). ¥IJiRER%E RMSE). FIEHERZE (MAE). Ty
RBTE I HERE (MAPE), BRKARBIERZE (MaxAE), S AR H 7R (MaxAPE),  IEAUE H KB EREER]
(BIC) WETIE; 382 BIAHRAM fm B EAHBAMERFET E . ERIBRIAOAS R . THIME. EEEE. BIgE.
SR M ERRADRRR, 5822 B FAH AR w B BiAE R 1,

E IR B E R &

Bk, ZERSRIREE (REE B 880 LWHAEUE,

Bk, HAEHEEAPEREN (SRBEERXPITETEEHHR) RBE, (S H A A R 8L
A, kR — (S S E AR — R R, iR A A Y RSB AT DA BRI I Be 20 Bl
o TR, EEFAAS AR GERME) OB ESTER, R ERSE AT S TERIEAR N A BSME
FISEEE, WRAERISEEEN G, B ESECRTEASHERE ST MERE,
EFEH

& R R RA | R Bk E A RHEREIAY: CEERIER) BTSRRI ELIEEST, st
) P B B AR AT AR R TTE (BRF RSB @ AE R |, RISt /e gR
RN, EEEReIER MERAY) BEEE, Sy —@E, (B2 ERaERREART T EE
PERESE, AIfERERE WA DA ERIE,
B A
1. fEIhRER |, %

SebE > TEI > BN EGE...

2. Enter the file specification for a model file or click Browse and select a model file (model files are
created with the Time Series Modeler procedure).

B EmE, &ATbL:

- ERERTR BRI R, ERTGERR2 E,  THRE R S s hE A 2 8O,

o fEETHB, (SRl RS A,

o BTG IR B XML A

R 22 Y B 5 R

RBRIRIRBA . THRR E B 2 BIOR R R 2 B RS AR, R o i e s A
M (s NE) OSSR R I B SE, MR (SRR ST AR Bk, 72
BEIE T, FHAAEMEEA R RSES ONVERRSBSEEE) [EEER, REREENERT S
TEM, Wi ERE TRERRIERMAEE) o AN, TR ARG M BITEANM O EREUEIE, (B2 e TE

SRR BB BUE S EHEN, WA B2 B TR BESIRME, mHZESEEMA TR, gl H R i
af. SREAEEHEY, DRSS EESEN.

RERpEFbEt, B SEUR A PR SR SR, B SEE AR R A
M. ZRHIAE, ARIMA(L,0,1) BN EHER AL, (HASNERMB B2 BEETEN S, Bl
ANEEREHH W E, REEMREEE, —CiEEBRER,
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DU HEHRYE R BRI 2 e ER i Er R ( TR R R TIRRERIENEEE ) o ERTDUEE R
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- IS, FEEBEINEISIE,

« THI,  FEHARABE TE RN,

< EEEM, hEHERE AT TERIE,

o THRRMEEIRRE,  FERHAR S B R,

< ESEAEMGEEER, GRS,

5822 HIAHPREREL (ACF), BUREE CALFHEALAYSE 22 B BAH R BT
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- BAHR. BREERESHE S ERE R,
EREREA, THRRERRERE R (SRS E SR A BRI ENE)
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