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Abstract

Taking the monthly historical data of Shanghai Consumer Price Index (CPI) for the 10-year period
from 2008 to 2017 as a sample, the time series test method was used to analyze the correlation
and establish the ARIMA model. At the same time, a variety of forecasting methods are used to
forecast the level of Shanghai Residents’ consumption index in the first quarter of 2018. The re-
sults show that the Shanghai consumer index has a clear trend, and the Holt index smooth fore-
casting method has better forecasting ability, and the effect is ideal, which provides a certain ref-
erence for short-term forecasting.
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Table 1. Consumer Price Index (CPI) in Shanghai from 2008 to 2017
1. L6 2008~2017 BRIHHNIEIEH

F4r A4y 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017
1 105.9 101.7 101.1 104.3 104.9 102.1 102.0 101.8 102.5 103.7
2 105.9 100.8 101.2 104.5 104.4 102.3 102.8 102.2 102.7 102.6
3 106.8 100.4 101.5 104.6 104.2 102.3 102.7 102.3 103.0 102.2
4 107.1 99.9 101.8 104.7 104.0 102.2 102.6 102.4 103.1 102.0
5 107.1 99.7 102.0 104.6 103.8 102.2 102.7 102.4 103.0 102.0
6 107.1 99.5 102.2 105.0 103.6 102.2 102.7 102.4 103.1 101.9
7 107.1 99.3 102.5 105.1 103.4 102.2 102.7 102.4 103.1 101.8
8 106.9 99.3 102.6 105.2 103.2 102.2 102.7 102.5 103.1 101.8
9 106.7 99.3 102.7 105.2 103.1 102.2 102.7 102.4 103.2 101.8
10 106.4 99.4 102.8 105.3 103.0 102.3 102.7 102.4 103.2 101.7
11 106.1 99.5 103.0 105.2 102.9 102.3 102.7 102.4 103.2 101.7
12 105.8 99.6 103.1 105.2 102.8 102.3 102.7 102.4 103.2 101.7

DOI: 10.12677/aam.2020.98141 1208 IR Esid


https://doi.org/10.12677/aam.2020.98141

BRI, AMELL

3.2. YRR SR

3.2.1. HIEHOLBS S

ARG A RIES, BRRIUEFAINFRME. 7ok, M & 1 AT
PreRE(E DT LUR I, 782 R A i, &I A, R 06 ZE SR X EUs R 8] 7 41
VEZESACEE, RIL 2 My 20 Ok Bl A S (B P an 1] 2 iR

CPI
i

102
|
!!
i
H

100
|

LU L R R R LR R RO AL RAAR LR IR RULREER AL RIRD)
2008-01 2009-11 2011-09 2013-07 201505 2017-03
time

Figure 1. The original sequence
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Figure 2. Post-difference sequence
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Figure 3. Autocorrelation and partial autocorrelation of CPI sequence after quadratic difference
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Figure 4. The fitting results
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Figure 5. Residual normal Q-Q graph
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Table 2. Comparison of prediction accuracy results
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Table 3. Model prediction versus real value
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