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STOCHASTIC PROCESS ON PROPERTIES OF THE STATE OF "FLUCTUATION” IN TRANSPORTATION

DEMAND

BB X 8 R &K ™
by Masafumi TSUTSUMI and Takeshi CHISHAKI

In this paper , the properties of the state of "Fluctuation” are described by 13
indices of statistic ,and are classified by using the methods such as Principal
Component Analysis and Hierarchical Cluster Analysis .Then ,judgement on the
stochastic process by using properties of the state of fluctuation is verified as

compared with theoretical results .

Consequently ,the propriety of judgement is

confirmed . Furthermore ,it makes clear the relations between the properties of the

state of "fluctuation” and the stochastic process .

Similarly ,the relations among

prediction models (AROP model,M.M.method model) ,prediction precision and the

stochastic process are given .

Keywords:the properties of the state of ”fluctuation”,stochastic
process,discrimination function,prediction precision
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