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" XOBIRTZETIVDRENL. [T (trend order) :Chk%> (ar order) :Spk43 (seasonal order) ] [CTZREC
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DECOMPE 2 HrHARIICDWT

>  DIEARICDOVTIE. EEAKELDOEZENKENEEZISNDENS., EXDOHENKEVWERSNS2010
~2011EEZEXHAMEL . EXHEIEZIFENMRVAZE (2HAR) . 2010~2011FEEZEI>IEDELT
PTW2010FE3BDRDT—5%22012F48ET3 5L (FikZE)  EXFIROHARZRIF1996~20094
B, #¥2012~2021FE (7T, eNENOHRIZERCoT35ZE (ERI) TENENORRTCDOLT
ez T MBI Z R U,

> BRSOV THEMMERI(EZEDSRNofefzsd . IRATA REIBF(IEHARICB VW TAICH=RE/NNEW (TR DR
20 : (CRATDIRER) @ (SERDDIRE) =1 : 1 : 2TODIIERZIEEH L TLS,




3-1-2. S3#HAME e
SATHARICE B TR OIS

TR CDWT, BRI —> TR ERIEEEZDBEICKRERENDD, Flo. BFEIDTEHMN O RNFEF—TF
DERRERDT,

H3RE/ A= (CDVWTIEIART —ID K BIMEDILIRZ I TINETH N, RDF(CHVWTIEEXLHIBI DT -0
EHORBOLELTIROTHED, 2010FE3BDRN2012F48 DT —HEROITUVD, TOIEHEKBERIEBEZDE
Z1BHINR EXERIORAEIFENTHD, EXBERZORARIMEN _ENBFEREB fcEHREN S,

£HAE/ (-2 TIE X EREROHEZERE . PIRE/NI->EEUWHZERDT,
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>

>

SETINCDONT. 3= EBICRERZERFRSNIEN I ERINY—>TET -0 (19964, 20094,

20124, 20214F) THZDOENER TSR,

CNIIH3EBOZEEI/T—>DZIEN—E TRUVZHEHERIND.
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DECOMPE 3 trHARIC LB ELER

> EXHAEZ2010~2011FELL. EXHAEIZBRNMEVWGE (ZHAfE) . 2010~2011FE%ZHiRETS
7% (FiRE)  BEXRTROHAMZAIF 1996 ~2009FE. £42012~2021FE (3. TNENOHA
EzERCHthId7a%E (ER) TODFRERELITOESD.,

T—4HART : 1996~20214E. outlier : &L

1996~2021F E DR KIE 2012~2021 5 E DR K{E

= HfE hikE 1 51 = HfE fiRE 1 51
® 111 2.18% 1.46% 3.11% 1.34% 1.21% 2.64%
@ 1:1:2 2.74% 1.97% 2.45% 2.15% 1.65% 1.92%
@ 1:2:1 3.89% 4.10% 3.02% 3.89% 4.10% 3.02%
@ 1:2:2 2.73% 2.48% 3.41% 2.19% 2.13% 2.03%
® 2:1:1 3.83% 3.44% 4.73% 1.86% 1.99% 2.16%
® 2:1:2 4.04% 3.25% 3.75% 2.73% 2.61% 2.12%
@ 2:2:1 4.24% 4.38% 4.86% 4.24% 4.38% 2.40%
2:2:2 3.99% 3.06% 3.88% 2.77% 2.83% 2.16%

XOBRIDETIDRES. [T (trend order) :CBk43 (ar order) :Spk5> (seasonal order)] [CTEREE
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DECOMPE 2 HrHARIICDWT

> DlLEODITiER2EFZDE. DR ZZEE IDIE TS IR [CEIARSBEZEIEN—T5. TRRD O
RICRZENHDIEN DI,

> THIDORARZALICEDCE D DEENE(CREENHDEEZBNDIENS DFTHIRIICOVTIE ML > ROBIE1%Z
HEEBLHIRrg BLE LIz,
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DECOMPE 2 HrHARIICDWT

> H3FEXRBOMEM (8,1HFIE) LEEGDPOEMR (EEMUFHAIGDPEE2MU~HAE S54MUHADIF T
1B) DRz RIEEXAIT—EDHBENMERTEZEDN, BEERD2012FENSIFAESGRREL THD. 1BE
2N BEZBNBIENS. DITRABIXERLIE T H D201 2FELUFETHENBHEEI5NS.

=EGDP * H3FE  TALT D HE (8,18 F191E,1997F=100)

om B2 E Do oo BB S8 B2 SsS o da03YY s 5089308 H
O 3 0 8 8 H 8 & B 8 8 & 8 8 & & 8 8 & @B 8 8 & 8
——HIEE m—GDP TEL 4 {T=1,C=1,5=2)

HE: NERF, BEF
URL: https://www5.cao.go.jp/keizai3/whitepaper.html



https://www5.cao.go.jp/keizai3/whitepaper.html
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DECOMPZE 73 #RHAREICDUWT

> ERFE (X-12 ARIMA) OB TIEDHTEARIEL T REARKEXLFIER THEEDOBENEZNOTLDIEH
520126 AL IDETEREZITOTUV

GRm 1) DOXNRE T DHEAE 13

L LJTODIEEELOKD EXME (201 2F48MUE Z2DMOMRBEET D ENES TIEIZUDY,
v RBAZPMNI, BEFIE THE2OUNIVDIAKESLEROTND,
v BUEREICIEU=VY Y3 v ODRECKIDIFEDKIBRBDARELTHD., ZOEDZEXTR
HRICSHDIE LIRNAKEE D, 2. V-V Y3 v IURIDHERATIBRE. B
DIERDER>FERSLIZDDTIIENND,
% 201 1 EFEIE, EEORI - RRENCHT ZBLDEBHIRBORBEDOHEN H DIHXISEEN SR

B —753C. YYTILEADIZNTEXD, ZEFSE/NFHE L TULDHRZNIEIRNDY,

* RD4T—RATCHEBEFE (LI ZDMMULRBRIITROCIKOD

(7-21) ESEO3NE 201 20E~201 468
(7—21" )  ESHEDANE . 201 1FE~201AFE
(F—222) EXMFID 1 ONE i 2000FE~2009=%E
T—=23) EXNRIEO10NE © 20055E~20145E . %)
s | s | s | s | e | mmE | sE | omE | o | OTTEN | e
y—z1 | EBECK3) 2 18 35 57 9 26 9 9 15 190 1
BX® | pymoxs) | 05 15 08 2.7 2.0 1.1 10 20 1.4 14 12
r—z1 | EBECK) 4 40 149 58 12 95 25 9 43 276 1
BEX® | pymoxs) | 09 35 34 2.7 2.7 40 2.7 20 32 20 14
r—z2 | ETBECK) 13 52 216 122 18 81 60 21 58 619 2
BXE | pgymoxs) | 28 42 44 55 4.1 33 6.3 48 42 42 14
y—z3 | TBHECK) 16 80 324 113 17 115 54 26 59 645 3
BAER | pgmexs) | 34 6.5 6.8 5.1 3.9 48 57 6.0 43 46 23
7 K1 BIUPOBNRBRSE (2B, BRIHS. SRMER CTHM,

X2 OTIUPOREBDEFHEEZZEFRELLT C!ﬁm L_—CE)?E
occn X3 TEERUZEFERGE., OIFERLSDEIRNDDRAE

HEL: EeEFAENICETSEER(20155F12A17H) EX4
https://www.occto.or.jp/iinkai/chouseiryoku/2015/files/chousei_06_04.pdf



https://www.occto.or.jp/iinkai/chouseiryoku/2015/files/chousei_06_04.pdf
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DECOMPE 2 HrHARIICDWT

> 2022FEFEREOETORAHAR IEIREKHABLZLBOTED. TVTICLDESDENHDE0D. #if
2012FLAFEIIOTVD,

=2 HA =HA
deimEiE REA—HXH7=DU A 2012 — 2021|2012 — 2021
SREEA R BT 2012 — 2021 | 2012 — 2021
=755 8 2012 —~— 2021 | 2012 — 2021
EEZEFH 2012 — 2021 | 2012 — 2021
=S| SREA—H X7V A 2008 — 2021|2008 — 2021 |2011,12B5x+
SREE A 81z 2016 — 2021|2016 — 2021 |2020Bx4+
=755 8 2016 — 2021 | 2016 — 2021 |2020Bxs+
EEZEFH 2016 — 2021|2016 — 2021
BEET SREA—HXH7=DU A 2012 — 2021|2012 — 2021
SR EE A EL 81~z 2012 — 2021 | 2012 — 2021
=755 3 2014 —~— 2021|2014 — 2021
EEZEFH 2013 —~— 2021|2014 — 2021 |2020B%x%+
= S =1H SREMA—XH7=VU A 2011 — 2021|2011 — 2021
SR EE RS Bz 2011 — 2021|2011 — 2021 |2020Bx%+
ZHEFS5 A 2010 —~— 2021 | 2010 — 2021
EEZEFH 2017 — 2021 | 2008 — 2021
deREE REA—HOXH7=0 A 2012 — 2021 | 2012 — 2021
SR EE R EL B2 2012 — 2021 | 2012 — 2021
ZHEFS5AH 2014 — 2021|2014 — 2021
EEZEFH - —~ 2021 | 2007 — 2021
[ESRELS) REA—HOXH7=0 A 2012 — 2021|2011 — 2021
SR EE AR B2 2012 — 2021|2012 — 2021 |2020LL{HI & #H1E
TS5 AH 2015 —~— 2021|2012 — 2021 |2020L{Hi & f#H1E
EEZEFH 2012 — 2021|2012 — 2021
=+ = REMA—HOXH7/7=0 A 2013 — 2021 | 2013 — 2021
SR EE A B2 2013 — 2021|2013 — 2021 |0 @ > FZ2EEER/
ZHEFS A 2010 — 2021|2010 — 2021 |3 O > =R/
FEZEFH 2014 — 2021 | 2007 — 2021
=) ES| REMA—HOXH7/=0 A 2012 — 2021 | 2012 — 2021
SR EE RS B~z 2011 —~— 2021|2011 — 2021
ZHEFS5AH 2010 — 2021 | 2010 — 2021
FEZEFE 2011 — 2021|2011 — 2021
FLIN REMA—HOXH/=0 A 2016 — 2021 | 2012 — 2021
SR EE RS BN 2010 —~— 2021 | 2010 — 2021
ZHEFS A 2012 — 2021 | 2012 — 2021
FEZEE 2013 — 2021 | 2013 — 2021
SRR REMA—HOXH7=0 A 2008 — 2021 | 2008 — 2021
SR EE AR S B35~ 2010 — 2021|2010 — 2021 |2020,21#H1E
ZHEFS A 2012 — 2021|2012 — 2021 |2020,21#H1E
PEEFE 2015 — 2021|2015 — 2021 |2020,21#81E

HE - BEHEERETLHEAS-3&YirF
https://www.occto.or.jp/juyousoutei/2021/files/220119 sanko ippansouhaiden kyoukyukuiki soutei.pdf



https://www.occto.or.jp/juyousoutei/2021/files/220119_sanko_ippansouhaiden_kyoukyukuiki_soutei.pdf
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DECOMPZE ATHAREICDWLWT (F&s)

A\

YV V V VY

HA 2 D FIEDROFER . CARD ETRRD ORZRCLDZEN RSN SFEREDD. DRI N > FOENE%Z
EFXHII DL THRIEZITOMR,

H3EEEEEEEGDPEDLEEI(CH VT, 201 2FELFEEEZ(L (ML MEROZEL) HHERR TSI,
EEREDX-12ARIMATO DA TIF201 2FEURFZITRELTUV,
2022 FENEEETEDETIINR201 2F UBFEOT—A%ZEFALTLS,
U E0EIBZIEEZ . SIFHIBS L0 T—7ERBRIGEIIE20 1 2B LUV,
F—%EAR : 1996~20214FE. outlier : L

& HAfE FiRE 12 71 & HAR] RikE 1 5!l
@ 1:11 2.18% 1.46% 3.11% 1.34% 1.21% 2.64%
@ 1:1:2 2.74% 1.97% 2.45% 2.15% 1.65% 1.92%
@ 1:2:1 3.89% 4.10% 3.02% 3.89% 4.10% 3.02%
@ 1:2:2 2.73% 2.48% 3.41% 2.19% 2.13% 2.03%
® 2:1:1 3.83% 3.44% 4.73% 1.86% 1.99% 2.16%
® 2:1:2 4.04% 3.25% 3.75% 2.73% 2.61% 2.12%
@ 2:211 4.24% 4.38% 4.86% 4.24% 4.38% 2.40%
2:2:2 3.99% 3.06% 3.88% 2.77% 2.83% 2.16%

SOEIRTBETILDIRELE. [TH S (trend order) :CR%43 (ar order) :Sp%73 (seasonal order)] (CTEFREC
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3-1-3. outliers¥E
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-1-3. outliers%=E
3-1-3 ouErlfoE 68

outliers¥TE(CDULT

> outliersSEDI&RFT(CHIED. FI(EDECOMPENoutlierfRZRIEE TE SN fzoutlier(CDWVWT., EEETFE L
DOIRVDHEER, BEEL R RERDMZERMU. outliersSEDE X S (CDOVWTEIE%ZITOI,

%ﬁ&ﬁﬂﬁﬁ%‘?&iﬁiﬁﬁﬁ

rganization for Cross-regional Coordination of
Transmission Operators,JAPAN

0CCTO



3-1-3. outliers%7E 69
(&%) outlierlCDW\T

> outliers¥ECIFAO(MMERISMUE) . LS(LARILSTR), TC(—RFMIZE{E). RAMP(ERIZAL)D 4 DOYLIE
F3ENHD INBOERTETTECOVWTIRET I HILE UL,

EEBLE (outlier) RE ERBLIBA -2
AO (IERISME)
BRFIT 50 1 BN E(L I 3 REE

LS (LANILSTH)
5% 1 BEnS5E07 -9 —ERZL T REIE

TC (—BFHYZA(E)
5% 1 B CELUEICRRITTOACEITR S RRE
RAMP (EF1ZZ1E)
HIEARICHV TRRIIT —IMERIN LS B REE

EHLBAEEHERE
QOrganization for G ional Coordination of
Transmiss ators,

Coo
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DECOMP;ZE outliersSEICDWVT

> 1996~2021FE DT —HFTENENDREToutliertRZFHEaEZERAL. AO. LSOHEAMEZHEE UTAER(EI
TROLEDEROIZ, (RAMPHERREET STDRAREAICZ FEF Z2008F9H ~2009F2HTRIEL UL, )

T—5HAR 1 1996~20214 . outlier : BENEER HmAME : 1996~2021FEDRAE

AIC AIC
Outlier | Outlier
= -}
@1:1:1 2003/9,2011/4,2020/5,2021/4 2011/5,2011/7 5998.6 5931.9 1.95% 2012F3 A
@1:1;2 2003/9,2011/7,2020/5,2021/4 2011/4 5878.1 5798.8 1.85% 2012F4 A
. 2009/10,2010/10, o
@1.2.1 2003/9,2011/4,2020/5,2021/4 2011/5,2011/7,2020/12 5912.7 5814.7 4.07% 2015F2 A
@1:2:2 2003/9,2011/7,2020/5,2021/4 2011/4 5802.0 5801.8 2.02% 2012F3 A
. 2003/9,2011/4,2011/7, 2010/10,2011/3,2011/5, 2008/9- o
@2.1.1 2020/5,2021/4 2012/6 2009/2 6006.9 5926.3 2.08% 20137F10AH
@2:1:2 ;823;?;8;5}2011/7, ;812;6150'2011/5' 5884.8 5789.6 2.32% 20137108
@2:2:1 ;833;2’;8;53’2011/7' 2009/10,2011/5 5932.9 5821.0 4.15% 2015F2 A
. 2003/9,2011/4,2011/7, .
2.2.2 2020/5,2021/4 2010/10,2011/5 5888.3 5800.8 2.44% 2021%F7H

XIBIRTDETIOREE. [THID (trend order) :CE5) (ar order) :SE7) (seasonal order)] (CTZREC



3-1-3. outliers&E )
DECOMP;%E outliers&E(CDWT

» BIASA RCTEHENRoutlierd—&[LUTOEED, (FRIIANOHF IR LINEIER)

RAMP
I

2003/9 (8) 2009/10 (2)
2011/4 (6) 2010/10 (4)
2011/7 (6) 2011/3 (1)
2020/5 (8) 2011/4.2) 2008/9-2009/2
2021/4 (8) 2011/5 (6)
2011/7 (2)
2012/6 (2)

2020/12 (1)
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DECOMP% outliers&EICDULT

72

> EBHENlcoutlierd—&E(CHUTE AN BEREFOER D ZITO.
> TOFER. EHidNloutlier(CDWT, BBEEREFODER CHATERENMER TSN,

2 20 BEERENER

2003/9 (8) — e E S
LS

2009/10 (2) 2009/10L\ (& EE i
LS

2010/10 (4) 2010/10L (B EE 5,

2011/3 (1)

2011/4 (8) LS&

2011/5 (6)  2011/7LAREEER

2011/7 (8)

2012/6 (2) B -
2012/6 ARG B E R

2020/5 (8) — R EER

AP (A, 2020/12155[5%%'%%13

2021/4 (8) — R EER

SAME (1993F SY) MDA REEZE
A E (2003 5\Y)) 22

AE (15FESYDKE) [CKEHEE
Ei5EE (6—SATFHKENERE Lixg) &

L
(1
bas
N
=
)
#
S
X
iy

HEOO;OAMIIARELE (BREAFEREFTE1RAEH)
HEOO;FOAMIAREZE (BREAFREFTE20H)
HEOO;FOAMIARZE (BREAFEREFTE3MAE)
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DECOMP% outliers&EICDULT

2022FEEEETOET(CHOVTE, EXHAECI0F BRI OAEFIEEL TR TWS,

BEBERM D MEELTED., FHENBEZHE N> RS5O EED THD. mEFEBRICEELTVDIZ
%. DECOMPEDoutlierseEICEWCEHERKRIB 0T RIBI O #FREMEL TERA IS ELUEL,.

2 I BEERENER

2003/9 (8) —RGEERE S8AME (1993F V) o DIAEEFE
= A i) 2z
2009/10 (2) 2009/10 L[5 25 5 5 A E (2003F 5\Y)E
2010/10 (4) LS AE (15FESYDIKEE) [CLEHEE
2010/10LIEEER BEiEEE (6—SATEHRKENBATE LREE)EZE
2011/3 (1)
2011/4 (8) LSZ
2011/7LI R EE
2011/5 (8) Lot EHI— LB EEDRE
2011/7 (8)
2012/6 (2) -
2012/6 LABG B E
2020/5 (8) — RN EER HEOOFTOAIIRELE(RARFREETE1MEEH)
LS J B4 (EREERET =
2020/12 (1) 2020/12 L\ S 42 HEOOFOAIIARELE(RRAFREFTE20H)
2021/4 (8) — RN EER HEOOFOAIIRELE(RARFRETE3MAE)
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DECOMP% outliers®TE(CDWT

> 2012 ELEOT —YToutlieriRZRIEREZIERUTRER LU T ROLEDEL O,

T—5HAR : 2012~20215E. outlier : BEHRE JAME : 2012~2021FEDFRAIE

AIC AIC
OutlierfE Outlierf
M1:1:1 2020/5 ML 2249 2238 2.53% 20127F 47
@1:1:2 2020/5 ::::d ) 2255 2240 2.28% 2013F 108
@1:2:1 2020/5 ) 2251 2238 2.93% 20127F 47
@1:2:2 2020/5 L 2259 2244 2.30% 2013F 108
®2:1:1 2020/5 ) 2258 2246 2.19% 2013F 108
adle 71 . (o]

®2:1:2 2020/5 ) 2265 2248 2.00% 2013F 108
@D2:2:1 2020/5 2019/12 2259 2246 1.79% 2012F4H
®2:2:2 2020/5 ) 2269 2252 2.01% 2013F 108

YOBIRTBETIORENL. [T (trend order) :Chk5> (ar order) :Spk43 (seasonal order) ] [CTZREC
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DECOMP;Z% outliers%E(CDULT

A\

HIASM RTEHENoutlier®—&(CH UL TEZASNSRFRBEREFOER D217 oI,
ZOFER. EHENoutlier(COVW T, BEBRFOER TiRBATERILN R TSN,

—AT2022FEREERET(E. EXLHEIMLI0FEIBOHBRINSNTVDIENS, 201 2FE AR OT —FHARM
(CHFBoutliersFEEL TF2020F5H DHERAT DL ETRD.,

EFERSOER

LS _ ) o
; ,xgg?éﬁ A E INIIRIZE=] E
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