ZEHEHRAALOER
2023 £ 4 A 20 H

1.%%
55 3 EEIFEER O FHIFHE IO TL, KEE® Y RJFHD X-12-ARIMA ZFIH L TWE T,
Z DM TEIFPEFHBREICOW T, FHERIOM A R B AR AR, 9 5 5 FEK,
HORESERIZES>THHEINATWET, TNADLOMBERL ELOTEHEHE LTAKRL
TWET,
BARW e ETLL T L0 T,

FHARFRY = REH - FHEH
I
(FEHEF. BAEF. BAEREBEF. 555FFF. ADRSAFDE)

2. ARYYI7AIL

AL TS X-12-ARIMA D Ay 7 77 A VO RAKIFUTDOEEY L0 4, k. H3K
PEEIEENEELClE, RIVBEIC ANy 7 77 A NVRERR Y 9, KRIND ARy 7 7 7 A LD ARIMA
ETNARCMHT D87 A—H 1T, BIRETELS TS,

series{ start = 2013.1
span = (2013.1,2022.12)
decimals = 1 }
transform { function = log }

arima { model = (0 1 1)(©0 1 1) } xi
regression{ variables = (tdlnolpyear lpyear )

save = (_td hol )

user = (_jap-hol ) K2 K

usertype = holiday
start = 2013.1
file = "XxXXXXXXXXXXX" }
forecast { maxlead = 14 }
estimate { maxiter = 2000 }
outlier { types = all }
x11 { appendfcst = yes
print = (none + d10 + d11 +d16)
save = (d1o di1 die)
seasonalma = xl1ldefault }

%1 model, variables TIET HH/37 A —Z[THIRESRL T ESU0,

X2 EZ!KF”?E AL ERERT 2561 L ET, HHOFEEIRHIREZSRL TIEIN,

file = "xxxxxxxxxxxx” X, HAATPURHER 7 7 A VOAHERLET, NFICOWTIRESHESRL T EIN,
X3 2020 ERNITHRHUER B n L e o T A2 B — D7 v AR —Y ZINIE, 22— WPEKUD X I AR e 52 THET,



3. IBRHZEHDIKRWNGHEHE)IZDOT
X-12-ARIMA IZFH AT H H ARG B EHOT N (Q DALy 7 757 A4 VDR T
file=" XXXX * + 7 OEHDOHETE) IZOWTIEL, LTFTD2 B0 700 9,

O 2 HXIOAS H AL (regression W T tdl #E L. MO HLEKRAHFENT258)
EEEHEE ORI AR (1 0FR]) 1o\ T, FEICBITFAENENOHICHBITAEH
(HEA D GaMA) NUBAICRs A% (A) 284, RKIC1IAPB 1 2AAERENIZB TS 1

O ERIOWH OYE (B) AR, FEICBITHEFNFRDOAOHA BE (A) 76 FH
il B) #7ELJIWflAX-12-ARIMA IT5- 2 T\ 5,

@ 7 WA SHSOES B2 (regression @R T td ZHEE L. MO HER AT 2454)
EEEEEOMEER (1 04EM) I2OWT, FECBITAFNENOAICBIT AR
(AR ZBRS) MICHAIZR2 8% (A) 28z, RIZ1ANG 1 2 HOBREIZZAZNIC
BIT5H 1 0FEMOULHE OFHE (B) #RD7e%, FFICHBTHENENOA - EEEEOHLH H

Bo(A) DOEHE (B) 27 LGIWZEAX-12-ARIMA (252 T\ 5,

4. ZEHRABIZHITHIEEEDRLZDNT
X-12-ARIMA |2 X 2 ZFHiFHEICBW TREMEI MY (B8R Sh5a03. BEiEEERRE
(C R E I 24T > TV E T,



AFE 2015FHE FIREXTBHRY FH

(1) RKAFERINDANYY

REETIL—F

ARIMAET )L IS A—H— LR d=]
il Model Variables Holiday
EIREELS E%ﬁ%qﬁ(ﬁ-ﬁé;g%éﬂﬁaﬁ%;ﬁ?ﬁ%ﬂ’éﬁﬂjL’CL\%;
BR-HX-BMEG-KEE (012)(011) lom
BHRAIEE (011)(011)
EE BEE (011)(011) tdnolpyear lpyear
HFEE (011)(011) td1nolpyear
£RE RIEE 011)@011) td1coef
YREEX(BHEEEEXEEL) (2100 (011) td1nolpyear lpyear
EEEMITEEY—EX (011)(012) tdnolpyear o)
INSEE (011)(011) td1nolpyear
TEEE (210)(011)
EE, 2 (011)(012) lom
ARBEREY—EX (011)(011) tdnolpyear lpyear O
(2) 2RFIDRARYY
ARIMAE T )L INGA—E— Gk =]
il Model Variables Holiday
%-3&&%%%% E;%f:%ﬁ(ﬁﬁég%%§ﬂﬁﬁm%ﬁ*ﬁﬁ%§ﬂjL,'CL"Z)
BR-AX B KEE 012)@011) lom
BERE 012)011) lom
HRE (011)((011) td1nolpyear O
Bitiex (012)(012) td O
KEE 012)011) td
ERBEEE 011)(110)
ERBIEE (011)(110)
WOEE (110)(210)
B —EXE (011)(011)
VIO TE 011)011)
XV 011)011) lom
YIRS 7TaK Sk 011)(011)
Vit VPN (011)(011)
YIbz7 TR IR BT —LYTH) (011)(012)
EHROE-REY—EXE (210)(210)
DATLEEHEEERH 011)011)
ZTOMOERLE R —ERE (210)(210)
18—y hHEY—EXE (012)(011) tdnolpyear
HANEEER (011)(210)
aTUOVERIEER (010)(012)
ZTR/DA L A—F K —E X% (011)(011)
G- B - CPIERGIEE (011)(011)
GBS VE-BRiRE (011)(012)
ETAHIE-BRIEE 011)011) lom
BLEHIVE - Boda (012)(011)
TLEBMHE-REE (012)(011) tdnolpyear lpyear
BEIERGIEE 011)@011) td
La—RHlEE 011)011) td
SUABMBBIEE (011)(011)
FEE 012)(210)
HARE (011)(010) td
EFIE (011)(012) td1nolpyear
ERES (210)(011)
£ (011)(011) tdnolpyear lpyear
EEE BEE (011)(011) tdnolpyear lpyear e}
B (011)(011) tdnolpyear lpyear @)
$REE (011)(012) td1nolpyear lpyear
REREEEE (011)(012) td1nolpyear lpyear
BIEREEEE (UR) 011)(012) lom




ARIMAET )L INSA—E— A

e Model Variables Holiday
BB REEEZE (URERQ ©011)011) lom
SREEYEEE 011)(011) td1nolpyear O
ERREEEE 011)(011) td1nolpyear
INRE 011)(011) td1nolpyear
85 —% 011)(011)
EREMEEE 011)(011) tdnolpyear lpyear
—REYBEBEEXE 011)(011) td1nolpyear e}
EREYEEE 011)(011) td1nolpyear O
KEZE 011)011)
KEREEELE (011)(011)
KEEMEEE (011)(012) td1nolpyear
SMEYIKEE (210)(012) lom
HNEYKEE 011)(011) lom
IR e TS 011)011) td1coef
MZEREEEE (010)(011) td1coef
EMEREEEE (010)(011) lom
ERNMZEREELSE 011)011) td1coef O
MEEMEEE 012)(011) tdnolpyear
EEMEEMELEE (012)(011) td
ERMEEYEEXE (210)(012) tdnolpyear
BEEX (011)(011) tdnolpyear
LEEEE 011)(011) tdnolpyear
ABEEE (010)(012) td1nolpyear @)
EBRICHET Y —ERE 011)(011)
BIEERE 011)(012) td1nolpyear o)
cAhaxE (011)(012) tdnolpyear lpyear
EREERIR S E 011)@011) lom
BRI ©011)(011) lom
RITIHE 011)(011) tdnolpyear lpyear O
BMEX(EEFESEELTED) (011)(110) td1nolpyear @)
REEEE 011)011) lom
EYnEEE 011)(012) tdnolpyear |pyear
EIFEE 011)(011) td1nolpyear
RiEEREFTE 011)(011) td1nolpyear
T - RARSEEISEE (011)(011) tdnolpyear |pyear @)
Tk RENSEE (011)(012) td1nolpyear
KAR- B DEYRENFEE 011)(011) td1nolpyear
BRE R SETEE 011011 td1coef
BEEY-KEMHTE (010)(011) lom
B - SRR E 011)(011) td1nolpyear
EEMH Y- SEMHEHRE 011H)(@©12) td1coef ©)
BEMBENSEE (110)(011) td1nolpyear o)
LFE RENFEE 011)(012) td1nolpyear e}
i - EEMFHENTEE (110)(012) td1nolpyear O
B E TR (011)(012) td1nolpyear @)
EEMWSFEHTE 011)(011) td1nolpyear
BEEESEE 010)(012) td1nolpyear o)
B EREETEE 011)(012) td1nolpyear
ZDMOBHIFEETE 011)(011)
Z DILEITEE (i B L BT RIEHISEE) (011)(011) td1coef
RE-BE-Cw53FHTE (110)(011) lom
EEXR-bHRFHTE (011)(012) td1nolpyear
ZFDHOEFEE (011)(012) td1nolpyear
EEE RIRE 011)011) td1coef O
SEhE (011)(011) tdnolpyear |pyear [®)
BITE-DRESEME 011)(012) tdnolpyear |pyear
RPN EF (010)(011)
SHREER 210)(012) td
FRXBES (012)(012) td1nolpyear o)
HEESEEERES (210)(011) td1nolpyear
2R AT LIS (011)(012) td1nolpyear O
SNEAEBARERBRS (210)(011) td1nolpyear o)
&% ILOVM—FE (010)(011) lom




ARIMAET )L INSA—E— A
e Model Variables Holiday

5% (010)(110) tdnolpyear lpyear
gLy h—RE (110)(011) lom
REEREE 012)011) lom
HEESMEBULSYFI—FE) 210)(011) tdnolpyear @)
SEEANGIE BREYREIE (012)(011) lom
HITEHB 011)(011)
TRBETS 012)(011) tdnolpyear e}
RIEZE 011)(011) td1nolpyear @)
EaRIEE 011)(011) tdnolpyear
BERKE (011)(011)
VRESX(BBHEEEEZED) (2100 (011) td1nolpyear lpyear

RESE (110)(011)
J—RE (110)(011)
EEREWI—X (110)(012)
EEAEH)—X 210)(011)
TR —R (110)(011)
EE-H—EXER)—X (210)(210)
EEBR)—X (010)(012)
SERARW)—X (110)(110)
BB ERER)—X (110)(011)
ZOMOEFREEW)—X (210)(011)
Z0HDY—Z (110)(011)
LUAIIVE 011)@011)
TAR-BEEHL 2L (110)(011) lom
EIREERBTELUSIL (010)(012)
TRV I UAIL (010)(011) td1nolpyear e
ZDHDLU AL (011)(011)
HREESE (110)(011)
HEHE)—X%E (011)(011)
BEELAILE 012)011) lom
BEIELAILEGEARMIT) 011)011)
HEELALEEARIT) 011)(011)
EEERITEEY—EX (011)(012) tdnolpyear @)
EP1HT - B R SO AR RS 011)(011) td1nolpyear O
HMY—ERE (011)(011) tdnolpyear e}
EEERA, BESEBm (011)(012) tdnolpyear o)
EEEEA (012)(012) tdnolpyear o)
YEEFETEAT (210)(012) tdnolpyear @)
DNEEANES, SEETEEM (011)(012) tdnolpyear O
AR/ EHA, FELTEEA 011)(011) tdnolpyear @)
LEE (011)(011)
AIRIRE 011)011) lom
FRLE (011)(012)
MELE 011)(011) tdnolpyear
TLELE (012)(011) tdnolpyear lpyear O
SUFRE (011)(011)
ZTOMDILEE 210)(011) td
RELE 011)(011) tdnolpyear
B IaE 011)(011) tdnolpyear
PAH-FALYIRA—IL 011)(011) tdnolpyear
O e NN 210)(011) tdnolpyear
HIZHEIhEWLEE 011)011)
Bffiv—ERE 012)(010)
TR-BEEHERE (012)(110)
e | 012)(110) lom
HE (110)(012)
HEAE (110)(011)
BEER AT E 210)(110)
IVO=TYLTE 011)(210)
FTEIRE (RIFREBE=HE) 011)(011) td1nolpyear
BEY—EXEE (012)011) lom
EEYNEE (011)(011)
HEEEHEE(GEAER) 210)(011)




ARIMAET )L INSA—E— HMnEH
e Model Variables Holiday
s EE 011)(011)
BERN-FBEIREE (210)(012) td1nolpyear
ZigE 012)011) lom
INSEZE 011)(011) td1nolpyear
giEBER/NTE 011)(011) lom
By KR-SoEY&R/NTE (011)(011) td1nolpyear @)
HRERM/NTE (011)(012)
EEESRES (210)(012) td1nolpyear lpyear
B E/NGE 011)(011) td1nolpyear
PRI 011)(011) lom
Z DD /NTEE (GIBZEBR<AEBEE) 011)(012) lom
EXm-bHm/NTEE (011)(012) td1nolpyear lpyear
ZDH/NFEE 011)(012) td1nolpyear
<$FB>|EHH/NFTEGEERT/NTEE) (012)(011)
TEEE (210)(011)
N E ES 011)011) td
EWEEE ThFTEE (210)(011)
FEFEXEREE 011)(011)
FEFBEERE (BHB) 011)(011)
FEFEIETE (PEE) (011)(011)
FEFEEERE GI%A) 011)(011)
oL avhEE 011H@©11)
<ol ar g (EHE) 011@©11)
olavnEGEER) (011)(011)
THEEE (210)(011)
THEREE- M E 210)(011) td
FREEFREHN 210)(011) td
U 210)(011) td
THIFEEFN 210)(011) td
EEREEHN 012)011) td
THEEEX (010)(011)
e TIES (110)(011)
EEEEE 011)(011)
BEiGE (010)(011)
EE, 2t 011)(012) lom
EfE 011)(012) lom
Rl —RRES 011)(011) tdnolpyear |pyear @)
W 2R 011)(011) tdnolpyear |pyear @)
REEE 011H@©11)
HEBU-NEERE 011)(011) tdnolpyear @)
ERBREREY—EX (011)(011) tdnolpyear |pyear @)
(EREES 011)(011)
Jiid: 011)011)
w7 L 011)(011)
REE SREY—EXE (011)(110) tdnolpyear |pyear [®)
BE LAY, EME 011)(011) td1nolpyear lpyear
NILRANSY, BEE ©011)(011) td1nolpyear
BIZ R 012)(110) lom
J7—AT—FI& (210)(011) td1nolpyear lpyear
MBY—ERE 012)011)
RE-ER-ER-AEE 011)(011) tdnolpyear O
FEE 011)011) td1coef
LEREE (012)(011) td1nolpyear
YR TS1E 011)(011)
HBAE 012)(011) td ©)
EXSES 011)(011) tdnolpyear o)
BEE 011)(011) td1nolpyear lpyear @)
TOMOEE-BR-ER-B5E 011)(011) tdnolpyear
ZOMDEFEEEY—ERE 011)(011) td1nolpyear lpyear @)

RITE 011)011)
ERRTT 011)(011)
BIMRIT (011)(011) td1nolpyear lpyear
S ARRIT (010)(012)




ARIMAET )L NGA—F— H%A
RIE Model Variables Holiday
IR E (011)(011) tdnolpyear
EEX (011)(011) lom
e IEE 011)(011) td1nolpyear
BEX (011)(©011)
IREE 011)(011) td1nolpyear
BRE R 012)011)
B35 - BT (011)(011)
B -EMERT (210)(110) tdnolpyear O
TRRR—YELT 011)(011) td
Liskzd * * *
RS LT (012) (011)
JOEEk * * *
Hyh— * * *
J)L7 * * *
/i‘l/ R—IL, N yki—)L * * *
iR EEORES, BEE 011)(012) td @)

**iA (01 2) (011) td1nolpyear lpyear
55 011)(012) tdnolpyear
F—rL—R35 012)011)
SR ] (011)(011) tdnolpyear lpyear
AR—YIEERIRHE 011)(011) td1coef
TILIO5 011)(011) td1nolpyear
JIL7EES 011)(011) td1nolpyear
RoYL 5 (011)(011)
4R RYST (110)(012) tdnolpyear lpyear O
e ) 011)(011)
INFrak—)L (2 1 0)(012) tdnolpyear lpyear ©)
FEXEX (011)(012) lom
FER (210)(011)
NERRERE 010)(011)
Ryk-91)=v9y 011)(011)
EEJEWF%(%#%E@ (210)(011)

EIREXLE (EEREE) 011)(©11) td1nolpyear lpyear O
BER- ARt kg MERTRRARS (012)(011) lom
B E)E g NERIRENRT (011)(011) tdnolpyear lpyear @)
Elsn g |\3o g NERDBEARS 011)(©011) td1nolpyear
LSEE (Riax KN BEIRFI 011)(011) td1coef O
FEEL WRESE KERSRENRST (210)(011)
SUTEIZE, BT Hfliy— R MERARENEI 012)(011) tdnolpyear
BiaE, KBy —ERg FERIRHEN (011)(011) td1nolpyear lpyear
HERAEY —E R, jagy NERIRELES 011(©11) td1nolpyear lpyear o)
BATE g e MEEDFENRT (011)(012) lom
E&, St KEENBEIFRT 011)(012) lom
HAEY—EREE XEXDAENRT (0 12) (01 1) lom
Z DY —ERE (NS ERQ FEFITEL (011)(012) td1nolpyear O
H—ERE 011)(011) tdnolpyear
SEANY—ERE (011)(012) td1nolpyear lpyear ®)
HNEBEEMY—ERE 011)(012) td1nolpyear O
LEMEAY—ER (011)(011) td1nolpyear lpyear
LEIEERMEARITHY—EX (011)(011) td1nolpyear lpyear @)
LELFMEARITY—ER (011)(011) tdnolpyear lpyear
LEMBERY—EX (011)(011) td1nolpyear lpyear ®)
WEEKRFEREERRAITY—ER (011)©011) td1nolpyear O
FREEKRFRBEFAITH—ER (011)(011) td1nolpyear lpyear ®)
BRERTHY—EX (110)(012) td1nolpyear o)
ﬁtﬁﬁﬁf% (011)(011) tdnolpyear lpyear [®)

EIREERE BRCHFEE. PFTEX) (011)(011) td1nolpyear lpyear [®)

(E) RO KENSFHR/EZET > TVVRNRIITHDICEERT,

CH) BRENPOERSEAPREUVZTORANR—YRTERIY VIR, I-—TEREDII-EHESZTNS.




	4_参考_季節指数について（2022年年間補正版）.pdf
	5_2015年基準指数の季節調整モデル一覧（2020年年間補正用）.pdf
	2020年年間補正値公表




