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A STUDY ON TIME-SERIES PREDICTION SYSTEM AND AROP MODEL OF
NONSTATIONARY-TYPE PROCESS FOR TRANSPORTATION DEMAND
Masafumi TSUTSUMI and Takeshi CHISHAKI

In our previous paper, we reported AROP1 and AROP 2 models of stationary stochas-
tic processes for the state of fluctuation in transportation demands. But, transportation
demands with properties of a nonstationary stochastic process are not small and com-
prise 76 out of the total 153 example data sets.

The pupose of this paper is : 1) to construct a rational and efficient prediction system
including both stationary and nonstationary stochastic processes for predicting trans-
portation demand ; and 2) to propose AROP3 and AROP4 prediction models of
nonstationary-type processes. The prediction system of nonstationary stochastic process
consists of a subsystem which estimates the precision of prediction. AROP3, AROP4
models, and subsystem which corrects unusual values for improving the precision of .
prediction. This paper describes how to obtain better precision relative to the tradition-
al ARIMA model and AROP1, AROP2 models of stationary-type processes. This is
demonstrated by applying the AROP3, AROP4 models to the 76 example data sets.
The efficiency and limits of application are discussed.
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