, ! B3
{
- {
{ X 3 Simple Time Trend, Stochastic
Trend, Periodic Trend 3 20, 30
50 ! 0.3,04,05,0.6,0.7,0.8 0.9
L )
3.1 ? 7 (Monte Carlo simulation Technique)
1 1 rr
(Random Number)
3
1 (Random  Number)



(Replication)

3.2

12
(RVSE)

3.3

AVDHAL 5850

(Random Process)

3, 6,
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12

(Fortran)

12
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1, (Subroutines)

331 7

(Random Numbers)

(Q.1)
Multiplicative Congruential Method

" RANDOM

3.3.1.1

(Generator) Z1 22

Box Muller (1958)
2

Z1 = (~2InR )1/Zcos(2IIR%)

:‘7Z — le)l/Zgiﬂ?(Zirpz)
R, Rz FUNCTION RANDOM
[1' = wu+ [I*6
V = D+72%
/1 . J

18



@  SUBROUTINE NORMAL(RVEANSDEX)

3.3.2 (X,Y)

(XY)
3.3.2.1

il = P14 "1t=12,..,

(P 7 0.3,04,050.6,07,0.8
() 3 20, 30, 50
10
2
3.3.2.2 X
3
X :t ) t - 1121
Xl =t+ b= 1,2,
X =t+cos(2irt/12) t=1,2,...,
VL~ N(0,10)
3.3.2.3 Y

= 80481 +8 1t=1,2,..,

0 81 &

19
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3.3.3
(X.Y)
(X.Y)
3.3.3.1
£0,£1)
ZXA - ZX*S Y,
1 *
Z ¢ V*
0 = Y- IX
3.3.3-2
1
P p
P = Eeet1 C
= Yt-4
K = ho+bA
: (£0,$0,£0)

(0, 1)

20
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2V A -02 -3 Xt 1+ 2Bz xi_ 1wt

P vig2-szviii+$3 xt_l+r  x%ixt
»h=2 t =2 =2

- 33* Z

92(A1<M):2Yt Jzvi 1 - $( 1) JzXt + Bzx .

e g4z

t=2 t=2 N=) =y

E - LM+ DSy v,

t.=2 »H=2

- $ Z xt +$th_1 32xt2+2332xt _ Ixt
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- 3Bz K
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0.00001) ‘ 1
3
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1 1
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1
V. =% ~%.,
X7, = Xt . Xt—l
2 01 1
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3.3.4

3.3.4.1 Y
3.3.4.2 Y
3 ‘
3.34.2.1
Xn+t = bO+ bixnsr *¢ =1 2 ... 12
3.3.4.2.2
t4l = kK +§+ xntl- &>
- N S NXH - > t =2
3.34.23
Wt = Wotip Cost - R

Yn+t - Yn-+t-1 +b1<XA+t. i X-r->+—t—l) ! t - 2’ 3'

3.3.4.3
. 500

RMSEL = AL da=12 .. 12
J:1(I b
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Y |
i
3.3.4.4
3,6, 12
3.3.4.4.1 3
ABRRVEE 3 = 1 RVEEL [ 3
3.3.4.4.2 6

6
ARREES = | RUEL §
I=

3.3.4.4.3 12

12

AERRMEE 3 = 1RIVBEl/ 12

12
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3.3.4.5

3.3.4.6

3, 6,
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