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Abstract

Time series analysis describes the rule of historical data over time and is used to predict economic
variables. In a market economy, the immediate response of the government to market changes is
the focus of economic work. By Yunnan Province from 1950 to 2015, the total retail sales of social
consumer goods as the research object, using R software to make ARIMA model fitting, and the fit-
ting model evaluation, at the same time, using the model to forecast, and from the national econ-
omy, policy, and retail market development, change rule of total retail sales of social consumer
goods and future trend are analyzed.
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Figure 1. ARIMA modeling process
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Figure 2. Total retail sales of consumer goods in Yunnan
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Figure 3. First order difference time sequence diagram
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Table 1. LB statistics
%= 1. LB %&itE

TR 1B TR 2 By TR 3 B TR 4 By TR 5 B IR 6 B
0.9344 0.9628 0.8824 0.8797 0.9457 0.9761

Table 2. Portmanteau Q test statistics
5% 2. Portmanteau Q IS % &

QW) Q@) Q@) Q) Q) Q)
0.9344 0.9628 0.8824 0.8797 0.9457 0.9761
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Figure 6. Five-year forecast curve of total retail sales of consumer goods in Yunnan
E 6 mEEtRERRTELNDETUNEHLE

Table 3. Five-year forecast data
< 3. HETUNHE

Point Forecast Lo. 80 Hi. 80 Lo. 95 Hi. 95
2016 17.88046 17.78492 17.97600 17.73434 18.02657
2017 18.01759 17.85628 18.17891 17.77088 18.26431
2018 18.15600 17.93724 18.37475 17.82144 18.49055
2019 18.29474 18.02316 18.56633 17.87939 18.71010
2020 18.43359 18.11162 18.75556 17.94118 18.92600
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