£ 5. 11 Python RS
import numpy as np
import pandas as pd

import matplotlib. pyplot as plt

plt. rcParams[’ font. sans—serif ] = ’SimHei’

%matplotlib inline

df = pd.read csv(./REM 747 1. csv’)

df. info ()

df " HEHHE 1 = pd. to_datetime (df[" H ZHHE 1)
B AR ZTBSRT)

df. info ()

df. describe ()

df [df " H R 1 < 0]

df = df[df[" HEEHHE" ] > 0]

# EORTR H RO R ME

df. describe ()

df. index = df[" H %R ]

df. head ()

df Month = df.resample(C M ). sum()

plt. figure(figsize=(18, 7), dpi=128)

df Month[” HEE#E 1. plot )

from statsmodels. tsa.arima model import ARMA
from datetime import datetime

from itertools import product

# WEpWr, qBruH

# product p,q KITEHE

# WERN aic LT K

# OXYEEIA ) p, g IR AR RN SR, 13 B sy
ps = range (0, 6)

gs = range(0, 6)

parameters = product (ps, gs)

parameters list = list(parameters)

best aic = float( inf’)
results = []
for param in parameters list:
try:
model = ARMA (df Month[’ AE#IE ], order=(param[0], param[1])).fit()
except ValueError:
print "SHHEVR: 7, param)

continue



aic = model. aic
if aic < best aic:
best model = model
best _aic = model. aic
best param = param
results. append ([param, model. aic])
results table = pd.DataFrame (results)
results table.columns = [’ parameters’, " aic’]
print AT, best model. summary ())
# SEXEmE L A s, #1757
date list = [datetime(2014, 8, 31), datetime (2014, 9, 30), datetime(2014, 10, 31),
datetime (2014, 11, 30), datetime(2014, 12, 31),
datetime (2015, 1, 31)]
df Month = df Month[[" A FE%dE 1]
future = pd. DataFrame (index=date list, columns= df Month. columns)
df Month = pd. concat ([df Month, future])
df Month
df Month[’ forecast’] = best model. predict (start=0, end=58)
plt. figure(figsize=(20, 7))
df Month[” H EHFE 1. plot (label=" 5fbr H FEEE)
df Month[’ forecast’ ].plot(color="r", 1s="—-—", label= Tl FE%IE )
plt. legend()
plt. show()



