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EEEE MERS A9 WEEKES Eho: Hi
ERAEEM AS X— 1l —ARIMA Fiol sl  EEHmES
mEsidl, @% SeUNeld @AY HE MR Cin-
direct method) & (EMSlS] MEME HEY. 3 & AHHS
EHABIEHE #HH3ln o7l & GEe mEME ( weight)
2 I35, BEs] &

Hfth FHEES FEREFHE
5 mESY #ol ©o BEHES REdY, FOHKE &
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(2)

B VT sEmEdlM e Egilos 3@ BB A
o AL é FEBAME log( 0.1.1) C 0.1.1) ,log( 0.2.2)
(0.1.1), (2.1.2) (0.1.DE& mAs mEBdaMEsE (0.1.1)
(0.1.1), (0.2.2 (0.1.1D), (2.1.2) C0.1.DE EHE.
Lite) mmmMBe #Ed BEL RY Be #IHBRY B
¢] ARIMA #ESE WA #HHT #ol] FEM (frequency) 7t B
e EFruUz Jdstd gEg 8o Lfr 3 HES &%
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ek fEluete Aex itk HEAY RRAY HEE
BHE ol BB od EmEA BEol LEY.
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ARIMA ##e] HE 3 BHIEE
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ror, AFE) Q18] o|RL& X— 11 —ARIMA program o <3t} %
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(1) HREH BERE |
— BRE (extreme value)old FHA BBHERZIN F9 &
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#7 7oA E  Royal Bank,Imperial Bank of Commerce 3 22
§755 EEEKE (University of Toronto) 3 2 XBold EA)
RENE TE A% RERNS 99 RESEY HEEHEY (ec-
onometric model ) & HiEmo =2 BIH, FAIIY 2.

a8y B RE =S shUY BAY REMH KRR 55, 2
gz shictel EEM BELAT TR Jehs EREHRA
( reference turning date ) S #3793t  B¥HA ( Department of
Finance), 7hoh 77 ( the Bank of Canada) , 7hith BHEAE
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BREE 19829 AFNAL.
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(3) B WEHE
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A pEB® FEY FA—8 FEe EASn dou EIEES
EHEAL ik, @BWESE, FHA WBHEE (irregular fluctuation)
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FEERE = FHBEEXBREES ERXEE T8

MR ieEe EREE B BE  3.470199.
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HHEBRE HH
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7b. HEERATS BRREE
1950 4 Ll 7hdchel e 19514 5 Aol R IHE (peak ) &
Uebd olel 19814 6 Aol EEE dEhawzA 13 EY KRB
BES Uen T FREMS ® 60ES BESM.HE BT
BEHIL POl S

(1) ReBR

R & B B JEE ko " = 23 =5
£ 1 B R - 514 5A 514 124
£ 2 B B 514 128 534 5 H 54%£ 6 A
% 3 W B 542 64 57% 1A 8E 1A
£ 4 B B 584 1A 60 34 61 1A
g 5 BB B 614 1A4 4% 5A 5% 34
% 6 B R HE 3A 94 1048 804 ©6A
£ 7T B B 804 6AH 81 67 ?
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I. Filtering

1.

B’ =

Filtering ©1 & 385), HRSE, FOMe L TRAUBEH 47+
BHERc T MKHO At KA $AAF FHAA EHHEE
wahe mmsy) s pne el

B orme ERFS TEHT BEnS BAR SHANA o
HE 8o} ¢33 Mm% BEERN (trend-cycle ) & HHEr S8l

co] Fhddela] pERd Aer HCOEEBEHFH (Auto regressive

moving average » ARMA 238 )& TNoz 3n &

Filtering ﬁ&%‘ﬁﬁ FhUTh i EES] RESSERC  EREx
slonl, XE wEHe ®#ESHH (BEA) A E BREme=E =219
S p@metd AEER Sl FIASD S

2. FARER

—mo s EEBEBRR Tt REAEE S sEdl oM
ERAE SRAA 1S AmEstd d FA—3% BHEPEES
Vel & H@i#s) ( Seasonal Variations,S )9l H#S FHET FEHM
B#% %71 ( Seasonally adjusted series) & 2 FFsHA el
Qo= EEM REA EES AU @ EREE Lt
AEEE, BEolU AMY BUES BESH 2ol FHAMeZ U
Bu: EREM ER S FHA WEHER (iregular fluctuation , D

o] @maEHe 3=,
— 42—~
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- ERERY 33L& RIsA wEAY Ev ARG (ase
signal ) & BAA S BRIISH TE RSB Wl MIEE
& BENAA W,

b gEmel RSl eAde mEsbl ANAE REn EX
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T REHe EE 5 - A2e HEe pER) LES =YL,

3. Filtering A2 AZ
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(@4 > Monthly Percentage Change Industry Selling Price Index,
Manufacturing Canada, February 1956 to November 1974.
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(B 5> Monthly Percentage Change, Filtered Industry Selling Price Index,
Manufacturing, Canada, February 1958 to November 1974.




(B 6> Monthly Percentage Change Industry Selling Price Index,
Msnufacturing, Canada, February 1956 to December 1979.
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(E 7> Monthly Percentage Change, Filtered Industry Selling Price Index,
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Manufacturing, Canada, February 1958 to December 1979.
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M. FOCUS MODEL

1.

& =

FOCUS ( Fore Casting and User Simulation) €2 7hutte] EZ
£} 8 ( University of Toronto) M2 BKSH WA BRIz,
ME Az w3 M, HBeE St g2l S EW FERL
ERE Moz Fe HFAHIX dn Jde ESLEUIHY SR
3 ( Quarterly Forecasting Model, QFM) & &%, BRAZ 24
QFM ##lo] 2 #H#% # (short - term forecasting ) & HEVS 2
AEAE el vldlel FOCUS ML HEHM BEHHATH Trend

projection & HMoE HHEUL. ‘

CIE ¢ R ﬂ}ﬂxlfﬂr(&ynesian) ol BBE Fu den, Gre-
gory Jump 7F [ &Sl it R 2 ¥ES S 1986-
87 4 HAfo] Peter Dungan ©] 1981 4 ¥ National Accounts

E @ B #EES BHRsld Bed o=z3 s

2. FOCUS #®E2| #AK

FOCUS MM Rl MmMo= # 30048 Likd HROE
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