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The Time Series Model of the Gross Industrial Output
Value in China
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Abstract Under the SPSS system, this paper carries out the characteristic analysis by adopting the
primary data of the gross industrial output value in China from July 2000 to December 2006, and
chooses the nonseasonal model, the seasonal model and the multiplicative seasonal model, to confirm
the time series model that mostly fit in with the development rule of the gross industrial output
value in China from four aspects model identification, parameter estimation, diagnostic checking and
actual fitting. The research presents the new result that the Q value of the seasonal model and the
multiplicative seasonal model is less than the relevant value, while the nonseasonal model is just on
the contrary. To the gross industrial output value in China, compared with the actual value, the
average relative error of the forecast value of the muliiplicative seasonal model is less than the
seasonal model s That is, the forecast value of the multiplicative seasonal model closely fits the
actual value. Compare with the other typical statistic forecast models, the multiplicative seasonal
model mostly fits the development rules of the gross industrial output value in China, and it can
make a valuable reference for the unified programming of large-sized or mid—sized corporation and
the related departments of the nation.
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Table 1 The order and relevant AIC value and BIC value of

the forecast model

AIC BIC
Model Order AICvalue  BIC value
ARIM A (p. d.q) (2.2.1) 1320948 1330.271
ARMA(P,D,0), (22,001 855 874 861 841
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Table 2 Parameter estimation in the forecast model

CONS-
Modd ARL ARZ MAL MA2  sARl osarz SONS
ARIM A
LMA - 03 - 04 0w 9,224
22 00n - 0.922 - 0,634 1096 620
ARIM A
(0.1,1) 0.999 - 0,902 - 0.624 - 5.017
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Table 3 Auto correl ation function of the residual sequence

Model M 0 1365 (M)
ARIM A (2,2, 1) 8 30, 464 15. 51
ARIM A (2,2, 0)12 7 1617 14. 067
ARIM A 7 1. 891 14. 067
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Fig- 2 The sequence chart about fitting value of each
year and predicted value in 2007
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Table 4 The comparison about the gross industrial output
val ue in China in 2006

Forecast value( )
Actual v alue ARIM A(O, 1, 1)X
Month ( ) ARIM A(2,2,0)12 (2,2,0)12
1 19449. 00 20924. 58 21026. 8
2 19253. 50 19952 21 19882 02
3 23530.99 24199. 10 24131. 42
4 24392. 08 25030. 88 24937. 75
5 25127.53 25097. 13 24979. 00
6 27840. 80 27243. 00 27130. 04
7 25715.29 25898. 76 25791. 32
8 26367. 85 26497. 00 26369. 18
9 27838.21 27752. 59 27608. 02
10 27480. 28 27943. 98 27795. 06
11 28617. 47 29095. 95 28930. 26
12 31661. 15 32165. 80 31986. 04
3
SPSS ARIM A
(0, 1,1 (2,2, 00
2
SPSS

[1] , . [J]
,2005,25( 4): 89-92.
[2] , . [J]
, 2004, 12( 8): 17-18.

[3] ,
[J]. ,2001,30(3): 1-4.
[4] . . [J].
,2003,23( 11): 63-64.

[5] , .

[J] ,2006( 1): 11-14.
[6] , . SPSS M ].

, 2001.

(7] . [M ] : ,

2000.
[8] . [R/OL]. [2007-01-

29]. http //www. china. com. cn /ch— company.

37



