http://www.soumu.go. jp/toukei_toukatsu/index/seido/kijun3.htm
2
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19 TDNOLPYEAR
HOL2
« TC2011.Mar TC2011.Mar TC2011.Mar TC2011.Mar TC2011.Mar TC2008.Dec TC2011.Mar
TC2014.Apr. TC2011. Jun TC2011.Jun A02020.Mar. 1C2020. Mar. TC2011.Mar
LS2019.0ct LS2020.Feb LS2020.Feb TC2020.Mar TC2020.Apr LS2014.Apr
A02020. Feb T1C2020.Mar 1C2020. Mar. LS2020.Jun LS2020. Feb
LS2020.Feb LS2020.Jun LS2020.Jun LS2020.Mar
LS2020.Jun LS2020.Sep A02020.0ct TC2020.Apr
TC2021.Apr LS2020.Nov TC2020.Dec LS2020.Jun
TC2021.Aug TC€2020.Dec A02021.Jan
A02021 .Mar. TC2021.Apr
A02021 . May. A02021 . May
A02021.Aug TC2021.Aug
LS2021.0ct TC2021.0ct
ARIMA C O1DO1DH 12011 100011 @O11DHO1D 111D 12011 (210000
1
2 Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma=
IMSR(3x 5) IMSR(3x 5) IMSR(3x 5) IMSR(3x 5) IMSR(3x 5) MSR(3x 5). IMSR(3x 3),
3 13 13 13 13 13 13 9
4 1.50 1.50 1.50 1.50 1.50 1.50 1.50
2.50 2.50 2.50 2.50 2.50 2.50 2.50
12 12 12 12 12 12 12
1
23




TDINOLPYEAR

HOL2
1.52009. lar TC2011.Mar TC2008.Dec TC2011 Mar TC2008.Dec TC2008.Dec A02008.0ct
TC2009. Nov TC2014.Feb TC2011. Mar TC2020. Mar TC2011. Mar 1.52009. Mar TC2011. Mar
TC2011. Mar TC2020.Feb TC2020. Feb A02021.0ct 1.52020.Feb TC2011. Mar A02016. Jun
A02014. Jan TC2020.Nov 1.52020. May 1.52020. May A02014 . Mar 1.52020.May
1S2014.Feb TC2021.Feb TC2020.Jul A02016. Jun A02020. Jun
152014 . Apr A02021.Sep TC2020 . Nov. 1.52020. Feb A02021 .Aug
A02016.. Jun TC2021.0ct TC2021.Feb 1.52020. Mlay

152019, 0ct A02021 . Apr TC2021.Sep

152020 Feb A02021.Jun

152020_ Way TC2021.Sep

A02020. Jul

TC2020. Nov

TC2021. Feb

A02021.Sep

TC2021.0ct

(011011

(011DO11)

(011011

(011DO11)

(011011

(01DO11)

(01 1)(O00

Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma=
IMSR(3x 5) MSR(3x 5) IMSR(3x 5) MSR(3x 5) IMSR(3% 5) IMSR(3x 5) |MSR(3x 5)
13 13 13 13 13 13 13
1.50 1.50 1.50 1.50 1.50 1.50 1.50
2.50 2.50 2.50 2.50 2.50 2.50 2.50
12 12 12 12 12 12 12
HOL2
TC2011.Mar TC2011.Mar TC2011.Mar TC2011.Mar TC2011.Mar TC2011.Mar LS2011 . Mar
LS2014 . Apr. LS2020. Feb LS2020.Feb 1C2020.Mar. LS2020 . Mar. LS2014.Apr. LS2020 . Mar
A02019.Sep A02020.Mar TC2020.Mar TC2020.Apr. T1C2020.Apr. LS2020.Feb TC2020.Apr
L2020, Jun A02020. Apr. TC2020.Apr. A02020.. Mar.
A02021.May TC2020. May LS2020.Dec TC2020.Apr
TC2021.Aug A02020.Dec A02021. Jul TC€2021.Aug
A02021 . May LS2021.0ct
LS2021.0ct

(011000

012011

(010)(011)

O01DO11D

(110011

O01DO11D

O011DO11)

Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma=
IMSR(3x 5) IMSR(3x 5) IMSR(3x 5) IMSR(3x 5) IMSR(3x 5) MSR(3x 5) IMSR(3x 5)
13 13 13 13 9 13 9
1.50 1.50 1.50 1.50 1.50 1.50 1.50
2.50 2.50 2.50 2.50 2.50 2.50 2.50
12 12 12 12 12 12 12




LPYEAR

TC2011.Mar TC2011.Mar. TC2011.Mar. TC2011.Mar TC2011.Mar. TC2011.Mar. TC2011.Mar LS2011.Mar.
TC2018.Sep TC2014.Apr. TC2011.Jun TC2011.Jun TC2011.Jun TC2014.Apr. TC2014.Apr TC2019.0ct
TC2019.0ct TC2019.0ct TC2014.Apr TC2014.Apr TC2014.Apr T€2019.0ct TC2019.0ct LS2020. Jun
LS2020.Feb LS2020.Mar TC2019.0ct TC2019.0ct TC2019.0ct TC2020.Mar LS2020.Feb TC2021.Apr
LS2020.Jun LS2020. Jun LS2020.Mar A02020.Feb A02020.Feb LS2020.Jun LS2020.Jun A02021 . May
LS2020.Nov TC2021.Apr LS2020.Jun LS2020.Feb LS2020.Feb TC2021.Apr TC2021.Apr TC2021.Aug
TC2021.Apr A02021 . May A02021.Jan 152020.Jun 152020.Jun A02021.May A02021 . May 152021.0ct
A02021.May TC2021.Aug TC2021.Apr. TC2021.Apr TC2020.Dec TC2021.Aug TC2021.Aug
1.52021.0ct LS2021.0ct A02021 . May A02021 . May TC2021.Apr 152021 .0ct 1.52021.0ct
TC2021.Aug TC2021.Aug A02021 . May
LS2021.0ct LS2021.0ct TC2021.Aug
LS2021.0ct
ARIMA ¢ 010011 O1DO1DH 10001 @B1DO1D 01001 10001 O1DO1DH (210000
1
2 Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma=
MSR(3x 5) MSR(3x 5) IMSR(3x 5) MSR(3x 5) MSR(3x 5) IMSR(3% 5) MSR(3x 5) MSR(3x 5)
8 13 13 13 13 13 13 13 13
4 1.50 1.50 1.50 1.50 1.50 1.50 1.50 1.50
2.50 2.50 2.50 2.50 2.50 2.50 2.50 2.50
12 12 12 12 12 12 12 12
TC2011.Mar TC2011.Mar TC2011.Mar TC2011.Mar LS2011.Jun
TC2014.Apr. TC2014.Apr. TC2014.Apr TC2014.Apr. 152020 Jun
TC2019.0ct TC2019.0ct T€2019.0ct TC2019.0ct TC2021.Mar
A02020.Feb TC€2020.Feb LS2020.Mar LS2020.Feb TC2021.Apr.
LS2020.Feb LS2020.Mar LS2020.Jun TC2020.Mar A02021 . May
A02020.Apr A02020.Apr TC2020.Dec LS2020.Jun LS2021.0ct
LS2020.Jun LS2020.Jun TC2021.Apr TC2021.Apr
TC2021.Apr TC2020.Dec A02021 . May A02021.May
A02021.May TC2021.Apr TC2021.Aug TC2021.Aug
TC2021.Aug A02021 . May LS2021.0ct LS2021.0ct
LS2021.0ct TC2021.Aug
LS2021.0ct
ARIMA ¢ (011)(011) (010)(011) (110(011) (010(011) (111(O11)
1
2 Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma=
MSR(3x 5) MSR(3x 5) IMSR(3x 5) MSR(3x 5) MSR(3x 5)
8 13 13 13 13 13
4 1.50 1.50 1.50 1.50 1.50
2.50 2.50 2.50 2.50 2.50
12 12 12 12 12




« LPYEAR
« TC2011.Mar TC2011.Mar TC2011.Mar TC2011.Mar LS2003.Jun TC2011.Mar TC2011.Mar TC2011.Mar
LS2014.Apr LS2014.Apr A02014 . Mar LS2012.Dec LS2009 . Mar TC2014.Feb LS2014.Jan LS2014. Apr
LS2020.Feb LS2020.Feb LS2020.Feb LS2014.Feb TC2011.Mar A02014.Mar LS2014.Apr TC2020.Feb
LS2020. May LS2020.May LS2020. May LS2014.Apr LS2012.Dec LS2020.Feb A02016. Jun A02020.Jun
TC2020.Nov TC2021.Feb TC2021.Feb A02016. Jun LS2014.Feb L$2020 . May LS2020.Feb TC2021.Feb
TC2021.Feb A02021 .Aug A02021.Sep LS2020.Feb LS2014.Apr TC2020.Nov LS2020_May. A02021.Sep
TC2021.Jun A02021.Sep TC2021.0ct LS2020. May A02016. Jun TC2021.Feb A02020. Jul TC2021.0ct
A02021.Sep TC2021.0ct TC2020. Nov LS2020.Feb A02021.Sep TC2020.Nov
TC2021.0ct TC2021.Feb LS2020.May TC2021.0ct TC2021.Feb
A02021.Sep A02020. Jul A02021.Sep
TC2021.0ct TC2020.Nov TC2021.0ct
TC2021.Feb
A02021.Sep
TC2021.0ct
ARIMA C 010011 O1DO1D O10011D V10011 (011DO11D 010011 O10011D B1DO1D
1
) Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma=
MSR(3x 5) MSR(3x 5) MSR(3x 5) MSR(3x 5) IMSR(3x 5) MSR(3x 5) IMSR(3x 5) MSR(3x 5)
8 13 13 13 13 13 13 13 13
4 1.50 1.50 1.50 1.50 1.50 1.50 1.50 1.50
2.50 2.50 2.50 2.50 2.50 2.50 2.50 2.50
12 12 12 12 12 12 12 12
«
« TC2011.Mar LS2009.Mar LS2009. Mar TC2011.Mar TC2003.Mar
LS2014.Apr A02011.Mar TC2011.Mar LS2014.Feb TC2008.Dec
LS2020.Feb TC2014.Feb A02014.Jan LS2014 . Apr TC2011 . Mar.
152020 . May A02014 . Mar TC2014.Feb LS2020.Feb TC2014.Apr
A02020.Jul LS2020.Feb LS2020.Feb LS2020. May TC2020.Sep
TC2021.Feb LS2020. May LS2020. May TC2020.Nov TC2021.Feb
LS2021.May A02020.Jun TC2020.Nov TC2021.Feb A02021.Sep
A02021.Sep TC2021.Feb TC2021.Feb TC2021.Apr TC2021.0ct
TC2021.0ct TC2021.Apr. A02021.Sep A02021.Aug
A02021.Aug TC2021.0ct A02021.Sep
A02021.Sep TC2021.0ct
TC2021.0ct
ARIMA ¢ (010(011) (010(011) (011H(O11) (010(011) (111)(000)
1
2 Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma=
|MSR(3x 5) IMSR(3% 5) |MSR(3x 5) IMSR(3x 5) |MSR(3x 5)
3 13 13 13 13 13
4 1.50 1.50 1.50 1.50 1.50
2.50 2.50 2.50 2.50 2.50
12 12 12 12 12
« HOLL TDNOLPYEAR LPYEAR
« TC2011.Mar TC2011.Mar TC2011.Mar TC2011.Mar TC2011.Mar TC2011.Mar TC2011.Mar T€2019.0ct
LS2014.Apr TC2014.Apr LS2014.Apr LS2014.Apr A02014 . Mar A02014 . Mar TC2014.Apr LS2020.Mar
TC2018.Sep TC€2019.0ct TC2019.0ct TC2019.0ct TC2019.0ct TC2019.0ct TC€2019.0ct A02021 . May
A02019.Sep A02021 . May LS2020.Mar A02020.Feb A02021 . May LS2020.Mar A02021 . May LS2021.0ct
LS2020.Feb TC2021.Aug LS2020. Jun LS2020.Mar LS2021.0ct A02021 . May. TC2021.Aug
A02021. May LS2021.0ct A02021 .May A02021 . May LS2021.0ct 152021 .0ct
152021 .0ct LS2021.0ct LS2021.0ct
ARIMA ¢ 010 11) (31101 (011(O11) (010(011) (011)(011) 01DO1DH 01DO1DH (01DO1D
1
) Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma=
|MSR(3x_5) |MSR(3x_5) |MSR(3x_5) IMSR(3x 5) IMSR(3x 5) IMSR(3x 5) {MSR(3x 5) {MSR(3x 5)
8 13 13 13 13 13 13 9 13
4 1.50 1.50 1.50 1.50 1.50 1.50 1.50 1.50
2.50 2.50 2.50 2.50 2.50 2.50 2.50 2.50
12 12 12 12 12 12 12 12
« HOL2
« TC2011.Mar TC2011.Mar LS2014.Apr TC2011.Mar A02014.Apr
LS2014.Apr LS2014.Apr TC2019.0ct LS2014.Apr TC2021.Mar
A02019. Sep. TC2019.0ct TC2020.Mar TC2019.0ct A02021 . May
A02021 . May L.S2020.Mar A02021 .May. TC2020.Mar LS2021.0ct
LS2021.0ct A02021.May LS2021.0ct A02021 . May
LS2021.0ct TC€2021.Aug
LS2021.0ct
ARIMA ¢ (011)(011) (010)(011) (011(O11) (010)011) (111)(000)
1
) Seasonalma= Seasonalma= Seasonalma= Seasonalma= Seasonalma=
MSR(3x_5) IMSR(3x 5) MSR(3x 5) IMSR(3x 5) [MSR(3x 5)
2 13 13 13 13 13
4 1.50 1.50 1.50 1.50 1.50
2.50 2.50 2.50 2.50 2.50
12 12 12 12 12




X-12-ARIMA

ARIMA AIC
TDNOLPYEAR
TDAINOLPYEAR
LPYEAR 0.75
0.0
HOL1
HOL2 HOL1
TC temporary level change
LS level shift 1
AO additive outlier
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