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The Forecasting Model of Time Series for the Auto
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Abstract Under the SPSS system, this paper carries out the analysis by useing the data of the
auto sales in Guilin from January 1999 to March 2007, to confirm the time series model that
mostly fit in with the development rule of the auto sales in Guilin from four aspects model
identification, parameter estimation, diagnostic checking and actual fitting. The research
presents the auto sales from the second quarter in 2007 to the second quarter in 2008, com pared
with the actual value, the comparative error of the forecast value of the ARIM A(0, 2,2) model is
less than the 3o . Therefore, the ARIM A( 0, 2,2) model fits the development rules of the auto
sales in Guilin.
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Fig. 1 The auto sales of quarter in Guilin from 1999 to 2007
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Table 1 Parameter estimation in the ARIMA(0,2,2) model

Parameter M Al M A2 CONSTANT
Estimate Value 0. 946 -0.013 7. 166
Std. Error 0. 279 0. 21 6.536
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Table 2 The test of the residual sequence
Modd M 8 value i@ 0s(M) Iléigé v alue Sig-
ARIM A(0,2,2) 5 2.3614 11. 143 0. 731 0. 66
2 ,0= 2.3614< G505 (5),
; K-SZ 0. 731> Sig.= 0. 66,
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Fig. 2 The value of model and actual
— : Facting value;**"**: Modle value. L1 ’ - SPSS
3 [J] , 2006, 7(3): 208-211.
[2] ) , . [J].
Table 3 The comparison about facting value and fitting 2006, 8(3): 175-178
value of the auto sales (3] ) M ].
() () 2000.
Quarter Facting value Fitting value Comparative error [4] i  SPSS [M].
2007 Q2 4450. 38 4432.75 -0. 004 2001.
2007 Q3 4691. 81 4673.23 -0. 004 [5] , , )
2007 @4 4940. 41 4924. 33 -0. 003 []].
2008 Q1 5196. 18 5085. 42 -0. 021 2006, 23( 2): 8-12.
2008 Q2 5729. 21 5639. 55 -0.016 ( . )
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