(Kariya, 1993)

28 1 5

12 1 2016 8
2016 10 12 2017 1

(Kariya,
1993)

28



26 12 22

212

1973 2012

27%

XXXXa,
XXXXb

5 100

Index

index
DI CI
2000

index
2 8000
1000
AUC
index
index
1973 1973
index
index
index
10
TOPIX
(VELOCITY )
Index
1954 2014
ARIMA
51



8000.0 — #
— #E
ucL
5
f“ 6000.0
&
=
C N
2 (T-Hl—)
S 40000
=
59
(=]
G
=]
5 2000.0
O
E
Z [T
0
_2000-0 T rrrrrrrrrrrrrrrrrr1rrrrrrrrrrrrrrrrrrJrrrrrrrrrrrrorrrrrrr1rrrrror 117117
— — —_— p— —_ =] b
3 R ] 2 S S =
Year
R2 0.40
2014 2015 2018 1 2
70
2015 (95% UCL

LCL) 995.6(556.2 1435.0
972) 2016 934.2(312.7 1555.6) 2017

872.8(111.7 1633.9) 2018 811.4(-67.5
1890.2) 4
D
1973 2012
50 1992 2012 20
1973
2012
27%

29




Holt
Brown

ARIMA

R2 40%
2015

200

1947 22 2017
70

50

20

27%

200

28

28

200

29

1973 2012
1992 2012



