2014.6.3

2014
1.2
(X-12-ARIMA SAAR) 1.9 509
1.3 SAAR 1.5
6.9 SAAR 3.2 260
7.9 SAAR
1.2 172
43.1 45.3 12 0.2
40.4
4.7 SAAR 21 401
SAAR

() € ) SAAR ( )
7000 . 1 100%
6500 | ‘ 14 SAAR 52919
6,000 - 3 g N
5500 qa 1
5,000 S \ el as %ol
4500 r
4,000 il
3500 N
3000 ‘ = () SAAR( ) ‘ 4 604
2800 TTTTTT T I T T I T T[T T[T ITTTTITTITT[T1TTT] ~80%

2010 ‘ 11 . ‘ 12 ‘ 13 ‘ 14
SAAR X-12-ARIMA
104 120 td (trading day)
(LS2010.10: ) (TC2011.3: ) TRAMO-SEATS
ARIMA (010)(110)



6,500
6,000 -
5,500
5,000
4,500
4,000
3,500
3,000
2,500

SAAR

SAAR (

SAAR 432
AlS B

SAAR( )

—O—
—_

2000 FTTTTTTTTTT

2010

SAAR

3000 1
2500
2,000

1,500 ’

TTTTTTTTTTT
13

()
HH\HHH‘
11

12

1
X-12-ARIMA

SAAR

SAAR (

SAAR 172
12

1,000

500

R

SAAR( ) "

O [TTTTTTTTTT
2010

SAAR

500

400

350

\ HHHH\H
11

TTTT
14

(
HHHHH\‘

)
HH\HHH‘
12

13

1
X-12-ARIMA

250

V .

SAAR( ) ‘ ,

150 [(TTTTTTT7TT

2010

SAAR

TTTT
14

\ HH\HHH TTTTITTITTTTITTTTITTTT
11 12 13

1
X-12-ARIMA

7 120%

100%
80%
60%
40%
20%
0%
-20%
-40%
-60%

80%

60%

40%

20%

0%

-20%

-40%

100%
80%
60%
40%
20%
0%
-20%

-40%

C )
4500

4,000
3,500
3,000
2,500

SAAR

SAAR (

SAAR 260 7
A32

2,000
1500 r
1,000 r

ixfdAﬂxgﬁ SAAR( ) ‘ ]
)

500 FITTTTT \\\\\

2010

SAAR

50%

45%

40%

35%

30%

HH\HHH
11

12 13 14

1
X-12-ARIMA

(04 )

25%

2004 05

06 07

1

08 09 10 11 12 13 |14

100%
80%
60%
40%
20%
0%
-20%
-40%
-60%

50%

45%

40%

35%

30%

25%



SAAR

SAAR 13 12 100

10

12
130

120

110

100

90

80

SAAR

SAAR

SAAR=100

10 ‘ 11 ‘ 12 1 ‘ 2 ‘ 3
2013 2014

2014
SAAR

2013 10
X-12-ARIMA

13

10

-mail: fukao@yokohama-ri.co.jp




