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Model of multiple seasonal ARIMA and its application to data in time series

ZHANG Wei, ZHANG Yan-gqi YANG Xu (Department of Medical Statistics, Third Military Medical University Changqing 400038, China)

Abstract: Objective To establish a model of multiple seasonal autoregressive integrated moving average (ARIMA) (p, d, ) (P, D, Q)son

time-senial data, predict for the seasonal time series and evaluate its predictive effect. Methods —Statistics of Box-Ijung was used to evaluate the

degree of fitness of ARIMA model. The predictive results were compared with the outcomes obtained by the method of exponential smoothing. And the
average relative ermors of predict were used as indexes to evaluate the predict effect. Results Model of multiple seasonal ARIMA (G 1, DX (0

I, D2 was established for the time series needing analyzing with an average relative error of 4. 89%. And the average relative eror of exponential
snoothing was 8. 17%. Conclusion For the time serial data which need be analyzed model of multiple seasonal ARIMA is supertior to the method

of exponential smoothing with better predict effect.
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Changes of circulating endothelial cells in patients with chronic respiratory failure
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