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Abstract

The Consumer Price Index (CPI) is an indicator that measures the overall price level and is also a
macroeconomic indicator that reflects the trend changes in price levels when people purchase
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daily necessities and services in their daily lives. Therefore, the CPI is not only closely related to
people’s lives but also has a place in the entire national economic price system. In addition, the
consumer price index of residents is an important indicator for analyzing and decision-making
about the economy, regulating and testing price levels and accounting for the national economy.
Its rate of change reflects a certain degree of inflation or contraction. This article selects the na-
tional consumer price index data from 2001 to 2020, establishes an ARIMA model for research and
analysis, and predicts the trend of changes in the consumer price index in the next 5 years.
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Ji A A% P AR B (CP) 5 NATTH H AR A 5 B AR, AT USRI /K-, 3BT BASe i f B
BAEOL. JE RN TR EOE Sl UKL, — B E R % 2 e O I ARG T b A
BTt BEZ R AR AT BEATIE B . BT IR A, St R H H KR B R . BRikz
A, JE R RABU A G KR, W RETERIRA — 0. B, T R Eir ik
IRl & B BT B AR U A a3 DL INOR R 6 4 = B A% T 2 TR B R feita 3y, 7 B ST AT 7y
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R [ K GE v 5 AT A R, B RN R SRR B LR AW s A e, Fok e L 2
JE RIEH A%, & AN S B IR S A0 T2 M R R A e ? [ SRR AT SRS B ey B0 1A &g
T ? ARRJ VAR R Pt B a3 S anfr 2z 40 ?

s BT SR A e i £ o B 9 PR A AR 55 (R N R B I () (AR A ka3, ARk geit, HLARERR
JERT DA b HE BRI K R AR AR . — Bk U2 CPI LR T 3%I, FOMERRIEAK: 2 CPI A&fk
HiET 5%, FOWTEAETEZAK. WA CPI AR LR L, YA T E, RIE RS TR BAREE,
R XSS . 2, CPI G, AV A mibE 2 MR AR 5L MAME R, —5K 100 HI4RM
HAEEKBINMEALT 100 MR A RS . BRibz 4 CPIIEFT DA & [ Py AR /= il . B/, Ffit. H2RELK
WA SESEBRANME -

i AN SR B E R Gt Ridnbl R An, &8, BRI, BRI CPI HE RS Rk E R
Bt SWMERBNATF . WhE f BOVH 2 U AR B0 e 2RO AR s AR S5 T H o PRI IR S i)
B L REARE RAH 2% X RAETE R B B S AR 55, DRI (] 5 A K0 7 o AR 55 G0
“RIAIE T o JEE CPI A \ANREE: BT ORME . A8 . AT A SR SS . SCEAEAS . A T
JEAE. E SOOI Htt T S AR SS, 262 NP R(ThRE. YRR SR R BRI 7 dh) o

CPI = (— LI % 7 i 4 O/ — 2L ] 2 7o B D) < 100%. A2 it CPI B R FA 2 24 RS
b5 e NS L e = VTN AN R AP S N ACIIE A A 24 B SV Fe B 6 e AP SP R E i b bl 7
AR EORERE, ol — g I S PN B i AR AR R, Sl SR K F ok S e, ] CPI k&R, Tl BRI AK R =
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(REHI CPI— A CPI) + 37 CPI x 100%. AT LA, X8 5 AR R it 2 AN IR sk 8] B CPI AR4L T E 4
k.

IR H0 500, et R EAC NIHAA TR E R 2 IX U R R 22 A3 AT T, 75 AR 4 A )
HIXT GRS i, PG MBI, SR JE AR SO S B A, 15 AR S R . X T
ARIRUE, ERATARERECE AL, @ SRR A AR TR SR A B Tl i RAN AV AR A AR fh, RERE
B, FiiktErh, ARIMA RERLE R EAT B0 4 A a7, HL 8 A T ) 3 AR &

1.2. fiRBNERE

2001 4F3] 2020 4, FRIE ERANEE SRARECE kA0, JUHGE 2009 4ELLE R KES, iR
VAR [ I I8 D 2K 1 IR T 3, B IR E B AR 35V SR AR ARG N, 34 CPI &3 R e i s #4]
FIRI C 1 o AR SO NI B2 &, Eviews #237 ARIMA AR [1]%F 2001 45 2020 4F J& B #5-9H 27
FEHCHATHE T M FE TR ASK 5 E R R R4 2], A TREMEREF LRE.

ARSCNGET 2 A RO R BN AT P AR BOEAT I T /b, FI R3S ARIMA B[R] 7 Z1 A5 2t
E R Gt R WA ) 2001~2020 4F & RAN ST P BCds AT /it ot IR Bk >k 5 48 & AN A% 7H
RAREU R A [3]. EENEUT: ARIMA B8 S 577150 4H FIH ARIMA F581 5 A 78 5 R
Wi PR Aa e, TR R 5 48 fa A% TH 2R R H AR i 35 4] .

2. FENLR
2.1, BRI 5EENR

2.1.1. ARIMA EEIN 47

ARIMA #R 2FK H A 552 3))°F- ¥ # 8 (Autoregressive Integrated Moving Average Model), H Box Fll
Jenkins $i& tH K] — AN [R] 32 0 T 75 7%, 3 P B A AR INBEATL PP S84, AT U 280 RIS 18] e 471 e 4
TR A K o

ARIMA BRI 22 73 8572 2~ 25 5 AR, 456 B BIABAN(AR) #2308 (MA) L2 75
FARRES ARIMA(p, d, q), ot p & EEIHDE, g 2P0, d 2 e o0y Fia 51 B s 2k
ITZEIM L, MR B REER—H[5].

H [EH A (AR):

AR A L AN AN R B 18] B 81 2 TR IR OG OR 28, R FH BT 5 RE R TR0 o 0 39l A2 156 FH AR N 8] £
ke HAENERS S SR E S R EIPEN A€

HARFRIRN:

P
Xi=a X +a,X ,+-+a,X_,+& =ZanH +&, (@h)
=

HIZ T T AR I ZI0 X, HE X - X BRI S BN TSR IR E « 2R AR AR (p) B2,
I p B B AR, Hohay ---a) REFHON, OB E [EH R

5 TR (MA):

MA BAL R H E R AR iR 22 e A AT A, IR 22 IR IEZS 20 AR BAR Bk, Ho@ih iR 2= 2k
PEA A SRS IR S, v DLV BRI (I BENLPE S, Wb, 408 RIEE 52 S E R ma ik o)) B 56k
IRUFFIWT LR R 3A T, T AR B AR AL ook e g D] 28 DAIG SR 20 A, 38 7 o0 L oA SR 35 % 6]
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SRR R MA () B8, AR IR 2 t 2 5 6t -1, IS ZIRZE A G R &R

B [5]53 20°F AL (ARMA) -

ARMA H7Y 2 i AR BRI MA BN S56 1T A, A2 B[R] AR i —Fh . ARMA(p, Q)i 8 R AL
T p ANEEVADA q MEBFETL AT RIRA:

p q
Xt:c+gt+2¢ixt_i+26jgt_j ©))
i1 =)

o p F1 g 2R E B BRI s N5 o B10 RANERIRFE REG o /MR ZEDG X,
PR IES. BIWERIEEFS

H B2 3~ 2R (ARIMA) -

ARIMA BB & ARMA BERY (130 JE 7], FEEE AR o3 b — BEATL RIS (8] F7 510 58, Jd e %0 B 3(E Tl
DA (IS 8] 7 5 E(E . ARIMA B HLGE S bR B (8] PP 51, PRt (8] 77 51 06 250 56 3 Ak A ~F et (]
P55 i3 ARIMA 18, (R 25 (1 F2

ARIMA(p, d, )t — i R x -

(1- L)d Xi=@ X+ + o X o+ +06++ 0,6, “)
[ERVSE
®(L)(1-L)’ X, =0(L)s ®)

Sof, AR ZEEIHE, p NEEFEGREG MA MBI FIEIL, g MBEPERRIEE, d I
1 A TR T 2 5 UM

2.1.2. EFERAIEFT]

AP Rt 18] Fe 41 45 e 18] Fe 21 BE IS 1R AR A A8 Ak . BEALITGE A A& — B ARk AR P A 1Rl e 4], it 2
SENN: Y =y e HA e AVMEAENIRZE, AR TR 18] 551 5 28 BEA LT E oo — % 5
Wi, WARNMHERTBENIE, HE SN Y, =c+y,, +& » H o L ERIE X AN IR A
FFHRA T KR

i FH ARIMA BEBIHEAT PRI, o Sl 22 50 19 BSF AR 1R 7 41 [8] 22 4rike—RhARF fifE . AL
(B MEAS BPREGE, 18 FA S R A B AR 7 PR E e A S, B

Wn=@f8f&=§¥4f%&i (6)

H—BZEHN: VX =X — %
PN VPx =V =VPix s
K2BZEN: VX =X — X 4 o
2.2. ARIMA {REIE T T 2
BRIy YD KOFREE . fhiThS 8. BB SRR YA 56

221 BEsE
ARIMA SRS ST FR) 0 BESE A PRGN (8] 81, DRI 7 50 A A 50t B0 P AR R [9] o ~P AR AR IR 77 72
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DOI: 10.12677/fia.2023.124051 385 [l B 2= TH R U


https://doi.org/10.12677/fia.2023.124051

ERE IR

N;
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AR -P AR (8] P FU I ME 7 22 A BRI, PR 51 (R I e JE ) 3 B G 4 AE — A B P B AL
B, i HIEShRTE A S To R S R R RRE .

b) HAH KL
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HAH K R B AR Pt 22 ok v 2

2) FAIARAG S (ADF i)

U SR B A R PRI, B AN B A ) B A R AR T R AE S B P
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S IIEI SR
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2.2.2. SHET
L0 S AT R ) 5 BlE ARSI 18] 51, AR 4 ADF K636 75 B A 25 5 2 HLo P As e S s 7E L
B4y, #iE d 1E. AR50 B A SRR B A S RERE p 5 o 048, 15 @R,

2.2.3. {RBVEST
T EBR S Ede R 5 R2. AIC. SC %5, % R2 [RERBHAIPLA AR, HAEME 0 3] 1
Z 1a] iR R2 HHOKR, FoRBAE RO BEF[10]. AIC R/ ME BEAEN], HEit&EN:
AIC = =2In (AL IR AR B B ) + 2 (R H0 S HA ) (8)

SC HENIAN AIC HEN]—FF, (RN RRBIRAN G RO . BRI T 0120 S LMY, PR
R R2. AIC. SC %24y, JF HtATHL, MRIEKEER, e — DR riii,

224 BRERE

FERAE Y 5 B O A B BEAT T, EERCAS A FONAE AN B R SEBRAEL,  THERC VAR %
7, JFHIBHARZ RN BAXHRZERN, BHZE R G RORELF, IR AT LUIZ R AR SEFR
I RHEAT B AL B A6 R R B 2 AT T (1]
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3. ¥R
3.1 FRMRE

AR I E R E E K ST R E AR 2001 424 2020 4R & BT 20 A% T B AR FE BE (B 4E
[FH#7 = 100). M1 E KGR E R AR REEE AT A1 2001 4E LLSRIRE CPI 78 AR Wik shAs 1k, #)5 ik
RN RaR ] R8s, Hb FZ@aARE —2RR, AREEZANEEA TR, ok h b EEmS s
[ 5 AN SR R B T Fa, Rt T PR A 56 .

SHZFEH)3E4T ADF f06, 45 R anlx 1.

Augmented Dickey-Fuller Unit Root Test on INDEX

Null Hypothesis: INDEX has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 0.622075 0.9864
Test critical values: 1% level -3.831511

5% level -3.029970

10% level -2.655194

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 19

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(INDEX)

Method: Least Squares

Date: 10/12/23 Time: 15:20

Sample (adjusted): 2002 2020

Included observations: 19 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.
INDEX(-1) 0.018796 0.030215 0.622075 0.5421
Cc 0.487438 3.759655  0.129650  0.8984
R-squared 0.022257 Mean dependent var 2.805263
Adjusted R-squared -0.035258 S.D. dependent var 2.151690
S.E. of regression 2.189293  Akaike info criterion 4.504335
Sum squared resid 81.48109 Schwarz criterion 4.603750
Log likelihood -40.79119  Hannan-Quinn criter. 4.521160
F-statistic 0.386978  Durbin-Watson stat 1.822390
Prob(F-statistic) 0.542146

Figure 1. ADF test results
& 1. ADF #2344

MEH R LUKGE P {E 9 0.9864, PIMLIZFFSIA RAR, #5258 H8L AP AR [ FP 81 .
ARIMA RSN R I AU ARG T PP A, DR G BT e R AT 22 70 AR 2, —Bir 2200 5 2R ] 2:

Augmented Dickey-Fuller Unit Root Test on D(INDEX)

Null Hypothesis: D(INDEX) has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*

Dickey-Fuller test statistic -4.478051 0.0031
Test critical values: 1% level -3.886751
5% level -3.052169
10% level -2.666593

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 17

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(INDEX,2)

Method: Least Squares

Date: 10/12/23 Time: 15:27

Sample (adjusted): 2004 2020

Included observations: 17 after adjustments

Variable Coefficient ~ Std. Error  t-Statistic ~ Prob.
D(INDEX(-1)) -1.406582 0.314106  -4.478051 0.0005
D(INDEX(-1),2) 0.323049 0.217322 1.486498 0.1593
c 4.273320 1.005990 4.247877 0.0008
R-squared 0.632715 Mean dependent var 0.202941
Adjusted R-squared 0.580246 S.D. dependent var 3.000129
S.E. of regression 1.943737  Akaike info criterion 4.325887
Sum squared resid 52.89359  Schwarz criterion 4.472925
Log likelihood -33.77004  Hannan-Quinn criter. 4.340503
F-statistic 12.05877  Durbin-Watson stat 1.864831
Prob(F-statistic) 0.000902

Figure 2. First order difference results
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B R, —MrZEa 5 T1E 8-4.478051, P {E>4 0.0031, HUtIELEMR®KE, —MZES BTSN
PR ] A

B A A A ] A ER R ARSI SRR R — NP RIIE TR T 5], — B 259 5 A N AR I I TR]
IR .

3.2. BHE

i ETHIK) ADF A58 ANZE ) MBS 45 21— B 22 00 JE B B B AR HR BOY AR RO 1] A, A
ARIMA(p, d, )RS % d = 1, Nttt S48 p. o, W —FrZE0 a0 AR E A B ARG, Wl 3
P o

Date: 10/12/23 Time: 16:08
Sample (adjusted): 2003 2020
Included observations: 18 after adjustments
Autocorrelation Partial Correlation AC PAC Q-Stat Prob

-0.325 -0.325 2.2409 0.134
-0.409 -0.576 6.0132 0.049
0.327 -0.117 8.5873 0.035
0.087 -0.037 8.7805 0.067
-0.110 0.150 9.1151 0.105
-0.064 0.017 9.2398 0.161
0.003 -0.088 9.2401 0.236
0.075 -0.086 9.4430 0.306
0.023 0.018 9.4641 0.396
10 -0.192 -0.164 11.126 0.348
11 0.064 -0.085 11.339 0.415
12 0.048 -0.207 11.477 0.489

CONOOODWN =

Figure 3. Autocorrelation and partial autocorrelation graphs

E 3. BEXEMREEHEXE

BT BB S 4, — i 2 43 S I R] PR A1 4 B A G BE A 1B AR G B SRl TH. G BT
HITTEEL p H q 1B 1 88 2, R AT @7 R ARIMA(L, 1, 1) ARIMA(L, 1, 2). ARIMA(2, 1, 1). ARIMA(2,
1,2).

3.3 #REEY

NT BB, FFEN AR SHUE, i HE S0 R AENNERSH, e s sy,
TR ARIMA(L, 1, 1) ARIMA(L, 1, 2). ARIMA(2, 1, 1). ARIMA(2, 1, 2)iE47 4%, 25140

Dependent Variable: D(INDEX)
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 10/12/23 Time: 15:48
Sample: 2002 2020
Included observations: 19
Convergence not achieved after 500 iterations
Coefficient covariance computed using outer product of gradients
Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 1.000000 0.005448 183.5369 0.0000
MA(1) -0.999069 0.001427  -699.9984 0.0000
SIGMASQ 4.634074 1.857810 2.494375 0.0239
R-squared -0.056537 Mean dependent var 2.805263
Adjusted R-squared -0.188604 S.D. dependent var 2.151690
S.E. of regression 2.345840 Akaike info criterion 4.869065
Sum squared resid 88.04741  Schwarz criterion 5.018187
Log likelihood -43.25612 Hannan-Quinn criter. 4.894302
Durbin-Watson stat 1.622989
Inverted AR Roots 1.00
Inverted MA Roots 1.00

Figure 4. ARIMA(1, 1, 1) model results
& 4. ARIMA(L, 1, 1)iEBILE R
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Dependent Variable: D(INDEX)
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 10/12/23 Time: 16:20
Sample: 2002 2020
Included observations: 19
Convergence not achieved after 500 iterations
Coefficient covariance computed using outer product of gradients
Variable Coefficient ~ Std. Error t-Statistic Prob.
AR(1) 1.117443 0.000938 1191.701 0.0000
AR(2) -0.117445 0.000135 -867.4650  0.0000
MA(1) -0.997751 0.004044  -246.7531 0.0000
SIGMASQ 4648343  2.016423  2.305242  0.0359
R-squared -0.059790 Mean dependent var 2.805263
Adjusted R-squared -0.271748 S.D. dependent var 2.151690
S.E. of regression 2.426500 Akaike info criterion 4.963623
Sum squared resid 88.31852  Schwarz criterion 5.162452
Log likelihood -43.15442  Hannan-Quinn criter. 4.997273
Durbin-Watson stat 1.775774
Inverted AR Roots 1.00 A2
Inverted MA Roots 1.00

Figure 5. ARIMA(1, 1, 2) model results
& 5. ARIMA(L, 1, 2)1ERILE R

Dependent Variable: D(INDEX)
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 10/12/23 Time: 16:20
Sample: 2002 2020
Included observations: 19
Failure to improve objective (non-zero gradients) after 14 iterations
Coefficient covariance computed using outer product of gradients
Variable Coefficient ~ Std. Error t-Statistic Prob.
AR(1) 1.000000 2.391283 0.418186 0.6817
MA(1) -0.570137 0.019441  -29.32584 0.0000
MA(2) -0.429858 0.065115  -6.601514 0.0000
SIGMASQ 4.603652 1.862740 2.471441 0.0259
R-squared -0.049601 Mean dependent var 2.805263
Adjusted R-squared -0.259521 S.D. dependent var 2.151690
S.E. of regression 2.414807 Akaike info criterion 4.942133
Sum squared resid 87.46939  Schwarz criterion 5.140962
Log likelihood -42.95026 Hannan-Quinn criter. 4.975782
Durbin-Watson stat 2.182020
Inverted AR Roots 1.00
Inverted MA Roots 1.00 -43

Figure 6. ARIMA(2, 1, 1) model results
& 6. ARIMA(2, 1, 1)#&BILE R

Dependent Variable: D(INDEX)
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 10/12/23 Time: 16:21
Sample: 2002 2020
Included observations: 19
Failure to improve objective (non-zero gradients) after 169 iterations
Coefficient covariance computed using outer product of gradients
Variable Coefficient  Std. Error t-Statistic Prob.
AR(1) 0.448821 0.153206 2.929524 0.0110
AR(2) 0.551179 0.207861 2651672 0.0190
MA(1) -0.053766 4.98E-05 -1078.883 0.0000
MA(2) -0.946208 0.000228 -4156.859 0.0000
SIGMASQ 3.747182 1.517568 2.469202 0.0270
R-squared 0.145669 Mean dependent var 2.805263
Adjusted R-squared -0.098426 S.D. dependent var 2.151690
S.E. of regression 2.255097  Akaike info criterion 4.911636
Sum squared resid 71.19646 Schwarz criterion 5.160173
Log likelihood -41.66054 Hannan-Quinn criter. 4.953698
Durbin-Watson stat 2.000236
Inverted AR Roots 1.00 -.55
Inverted MA Roots 1.00 -.95

Figure 7. ARIMA(2, 1, 2) model results
& 7. ARIMA(2, 1, 2)#& Bl R
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HE 4 5, BERITTIEN:
X =4.634074+ X,_, —0.9990695, , «
B 5 50, AR
X =4.648343+1.117443x,_, —0.117445x,_, —0.997751¢, , -
B 6 %0, BTN
X =4.603652 + X,_, —0.570137¢,_, —0.429858¢, , .
B 7 50, BTN
X =3.747182 +0.448821, , +0.551179x, , —0.053766¢, , — 0946208z, , -
3.4. HEREEN

N T ARSI PUANBAL P iR, TR LS H 0% R2. AIC Al SC. RS L i A5 78 B Al
R=ASHER R T

Table 1. Model parameter comparison table

#= 1 RESHXEE

it AlC sc
AR=1, MA=1 4.869065 5.018187
AR=1, MA=2 4.963623 5.162452
AR=2, MA=1 4.942133 5.140962
AR=2, MA=2 4.911636 5.160173

172 1 AT MR S 15 31, B S ROR AR K72 ARIMA(L, 1, DFRL X2 R 5T AIC AT SC ki,
A TER R oA SHE T, X P AME RN . I ZE A EEE, AT PAASE ARIMA(L, 1, DB 40 & 3R
JE RAN M TH R Fe B A R U R A .

3.5. {EARIG

BT L SR a, REERMSE SRR BB RMAETA ARIMA(L, 1, 1). TIPS UEIZE
R F T B4 T (R, BRI AT A TR 2016 4E % 2020 4E N JE R IE RIE B, IFS 2RI
BHEHEATEL R, g B 2 FioR.

Table 2. Predicted and actual values from 2016 to 2020
52 2.2016 &£ Z 2020 F£FNES LFRME

EE 2016 2017 2018 2019 2020
T e 141.2569 142.3856 147.8267 150.9981 156.2549
HIHE 140.77 143.02 146.02 150.25 154.00
FAR R 2% 0.345883% 0.443574% 1.237296% 0.497903% 1.464221%

(HXR2ZE = |SEhrfE — PE| = SEPR{E x 100%).

1B AT, BRI BBl TN 5 SEPR L Z (M R ZEAI R AU, W] ARIMA(L, 1, 1) TR
B, REME T AR BVECE . ISEBATHHOR TN B 5 5 “E 3 E ¥ CPI $ud, &5 40k 3:
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Table 3. Predictions for 2021-2025
5% 3. 2021 &£ & 2025 FHTIME

Fhy 2021 2022 2023 2024 2025

ToE 157.2887 161.3425 163.2147 166.3826 168.5521

FFRIIAE BT DA, AT 2 AN 1 B A i T/ NIE e 3, (e EE A, SR
4. g

H LA EAMHT AT ARIMA BEF0LA R A, 1T LA Sk 40 BT TUI 3 [ e B o b 6 . R 1%
BT e o R T BB U6 P52 )28 SR A, R T 5 T 2 i A k. A A T Ak 5 4E TR
JE R 2%, BRI AR T

BRI AR A R . 55—, FRATTAT USRI Ve B (O BURIEAT, TR I 18 I e A K
PRGN B, SRR T AR, BRI AR =, A E S Mk R
B, BAMITRA, S0, IRTTIHRE R, BT, BT, OB SR R
BT IR BN, BATSINE, REMRDE TR NBERIS0 .

5. &g

ARSCIATE S ARIMA £, FRE 2001 422 2020 4E 19 5 RANMETH 48 502 — TR it i a) 57
Bl . ASCHEIT S eviews B E JE AN R fa B0l AT 0, 57 ARIMA(L, 1, DFEAY, I H X
ANBAL S T R 2R >k 2021 45~2025 4 & RANME T St B EUE AR AL, d i B AR TR R RN A%
T PARHOEAT T LA, AT DA A AR RHR Z ARG DN, ATRAAS . ARIMA 58S 4014 72 AR T oA
BBV TR LT, A5 ) RO At P B vy, ERLRERATT o] AR ARIMA(L, 1, L)REZY RT3 I3 [ A Sk F4 4 1)
JE AN AR R s . L, R A Z ARG 2021 4E A 2025 R CPI #E4T T Hl, 4R ER, &
] (1 e ERAN A&V P B i ik T a3y

{E2 S 2 [ Ja RN A SR FR B R 22 2 A IR (1, T EE ST ARIMA AL I 5K 25 p& A (7]
B, i PR SRS RO B I i — SR AR B 7R R A S SRR MO (B SR AT N
BURTEEN R EE), AR TN AT REAS 20X A0 DRI 00 oA S 3 [ BN A% 71 SR 4R Bt 34 & e i
HLIRX R R FL RN, 456 UM MSEbrairikid & EPr E&5t. BURMEREM, AP HEN
A PR 45 SR 2 PR BUK .

SEEk

[1] SEE, KR, TR Eviews i 5N AM] 55 36K dbat: BF Tk, 2016: 142-156, 293.
[2] ZEWE, BEAA. BT ARIMA BRNE) CPI SEHIEA T R TR, TEFHK 224 (12 %5 0R), 2013, 15(3): 306-310.
[8] ##ifg. HT ARIMA BB AL R R R S s T B3], St 543k, 2015(4): 76-78.

[4] k=g BRSNSt S0, wmdbalk, 2017(12): 40-41.

[5] #1%%. ET ARIMA BRI IL5CHT CPI WM 44 [J]. Wi e THL, 2018, 37(5): 21-22.

[6] =%, BMEX, 7O, BhiE. 5T ARIMA BERR 5048 CPI Blli[J]. RHE L GFHTHT, 2019, 27(2): 21-22.

[71 s FyhF. T ARIMA BRI JE BRIE 9 Ui Fa B0E 35 92Uk 700 5 B —— LB IR T I []. 52 /M s 27 B
224, 2018, 31(2): 14-23.

[8] XUt 2T ARIMA BER 75 22 17 Ji B 2R A 48 20 A S I [J]. P3R4 3%, 2017(7): 18-109.
[91 =&, BREL. 2T ARMA BT CPI A TNEEFL[I]. *F E LKL, 2018(3): 64-65.

DOI: 10.12677/fia.2023.124051 391 [l B 2= TH R U


https://doi.org/10.12677/fia.2023.124051

RS

N;

[10] FefBax, W 7kEE, FEMT7. FT ARMA BEIEIFAT CPI A T [3]. ¥0 R 0 2 e i (H 28 BH7hi), 2018,

27(3): 18-21.
[11] AEsCB. HETBE 757 AR JE BRE o ks 8 2l 23 4 (3], WAHEIMYE R 4R (B At RHFRR), 2019,
39(6): 45-48.

DOI: 10.12677/fia.2023.124051 392 [l B 2= TH R U


https://doi.org/10.12677/fia.2023.124051

	基于ARIMA模型研究分析我国居民消费价格水平
	摘  要
	关键词
	Research and Analysis of Consumer Price Level of Chinese Residents Based on ARIMA Model
	Abstract
	Keywords
	1. 引言
	1.1. 研究背景
	1.2. 研究目的及内容

	2. 方法介绍
	2.1. 模型理论与方法介绍
	2.1.1. ARIMA模型介绍
	2.1.2. 非平稳时间序列

	2.2. ARIMA模型建立过程
	2.2.1. 数据处理
	2.2.2. 参数估计
	2.2.3. 模型建立
	2.2.4. 模型检验


	3. 结果
	3.1. 平稳性检验
	3.2. 参数估计
	3.3. 模型建立
	3.4. 模型建立
	3.5. 模型检验

	4. 讨论
	5. 结论
	参考文献

