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Abstract

China’s real estate industry has enjoyed a strong development momentum in recent years. Despite
the COVID-19 outbreak in 2020, the national housing price has shown an overall trend of growth.
Visible, domestic residents for housing demand momentum is not reduced. In this paper, using the
in January 2012 to January 2021, after nearly a decade of monthly house price data, by using the
time series model to Tianjin price index of house prices in the future for a period of time, the re-
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sults show that in the future, Tianjin real estate market prices over a period of time will maintain
a downward trend, and the real estate is less likely to recover in a short time.
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Figure 1. Sequence diagram of stationary test
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Figure 2. Autocorrelation graph
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Figure 3. Partial autocorrelation graph
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Figure 4. 2 Sequence diagram after order difference
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Figure 5. Second order difference sequence autocorrelation graph
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Figure 6. Second partial autocorrelation diagram of order difference sequence
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Table 1. Model selection
= 1. REEE

Y Log likelihood aic
ARIMA(1, 2, 0) -805.12 1614.24
ARIMA(1, 2, 1) —795.41 1596.83
ARIMA(2, 2, 0) -803.48 1612.95
ARIMA(2, 2, 1) —795.11 1598.23
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Table 2. White noise test values
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Table 3. Comparison between predicted and actual housing prices in Tianjin
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2021 4F 2 H~2021 4F 6 A RETT H A TS

I i) e 80% EL {7 X [7] 90 E A X [] SprE
2021 42 J1 19,644.71 (19,150, 20,223) (18,760, 20,530) 19,687
2021 4 3 J 19,599.00 (18,684, 20,514) (18,200, 20,998) 19,600
2021 4 4 J 19,558.26 (18,327, 20,789) (17,676, 21,441) 19,146
2021 45 7 19,521.95 (17,981, 21,063) (17,167, 21,879) 18,954
2021 4 6 H 19,489.59 (17,642, 21,337) (16,665,22,314) 18,917

Forecasts from ARIMA(1,1,0)

|

1

1

|

|

1

|

12000 14000 16000 18000 20000 22000 24000

T T T T T
2012 2014 2016 2018 2020 2022

Figure 7. Model prediction diagram
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Figure 8. Personalized prediction graph
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MR
Mk 1: FR%E
2012 2013 2014 2015 2016
1 12,510 12,941 14,752 14,717 15,553
2 12,363 12,097 14,906 14,932 15,557
3 12,379 13,304 15,012 14,685 16,138
4 12,488 13,433 15,176 14,843 16,948
5 12,491 13,386 15,223 14,889 17,405
6 12,426 13,370 15,263 15,064 17,713
7 12,490 13,603 15,335 15,104 17,795
8 12,517 13,778 15,268 15,137 18,415
9 12,638 13945 15,005 15,231 19,764
10 12645 14,059 14,960 15,425 22,659
11 12,654 14,207 14,921 15,477 22,922
12 12,793 14,519 14,961 15,553 23,220
2017 2018 2019 2020 2021
1 23,290 21,899 22,308 20,785 19,696
2 23,468 21,751 22,056 20,804 19,687
3 24,561 21,784 21,993 21,262 19,600
4 25,048 21,586 22,381 20,774 19,146
5 25,283 21,461 22,395 20,368 18,954
6 24,941 21,734 22,263 20,165 18,917
7 24,802 22,819 22,208 20,123
8 24,242 23,391 22,047 20,088
9 23,852 23,283 21,713 20,114
10 23,382 22,826 21,376 19,902
11 22,706 22,591 21,057 19,800
12 22,205 22,188 20,952 19,729
Mig2: 1BF
a<-read.table("D:/Gemini/ K T .csv", sep=",",header=T);a
x1<-ts(a$ 5t ,start=c(2012,1),frequency=12)
plot(x1)
acf(x1)
pacf(x1)
x.fix<-diff(x1,1,2)
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plot(x.fix)

acf(x.fix)

pacf(x.fix)
z1.fix<-arima(x1,order=c(1,2,0),method="ML")
for(i in 1:2)print(Box.test(z1.fix$residuals,lag=6*1))
z1.fix$aic

72 fix<-arima(x1,order=c(1,2,1),method="ML")
for(i in 1:2)print(Box.test(z2.fix$residuals,lag=6*1))
72 fix$aic
z3.fix<-arima(x1,order=c(2,2,0),method="ML")
for(i in 1:2)print(Box.test(z3.fix$residuals,lag=6*i))
73 .fix$aic

74 fix<-arima(x1,order=c(2,2,1),method="ML")
for(i in 1:2)print(Box.test(z4.fix$residuals,lag=6*1))
74 fix$aic

x1.fix<-arima(x1,order=c(1,2,1));x1.fix
library(forecast)

x.fore<-forecast(x1.fix,h=>5)

x.fore

plot(x.fore)

Ql<-x1.fore$fitted-1.96*sqrt(x 1.fix$sigma2)
Q2<-x1.fore$fitted+1.96*sqrt(x1.fix$sigma?2)
Bl<-ts(x1.fore$lower[,2])
B2<-ts(x1.fore$upper[,2])

J1<-min(x1,Q1,B1)

J2<-max(x1,Q2,B2)
plot(x1,type="0",pch=1,ylim=c(J1,J2))
lines(x1.fore$fitted,col=4,lwd=2)
lines(x1.fore$mean,col=4,lwd=2)
lines(Q1,co0l=6,lty=2,lwd=2)
lines(Q2,co0l=6,lty=2,lwd=2)
lines(B1,col=7,1ty=2,lwd=2)
lines(B2,col=7,1ty=2,lwd=2)
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