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Abstract

This article first briefly describes the present situation of the big e-commerce data age, and
chooses Baidu and Ali index to explain its concept. Based on the Ali index of smartphone industry,
we analyze the data from January 1, 2016 to March 3, 2016. Using SAS software, the stationarity
and randomness of the sequence are researched. Then we carry on model fitting and forecast of
two stationary white noise sequences to conclude the model expression and calculate the forecast
error. The result shows that the conclusion can provide a certain reference value for the purchas-
ers and suppliers of 1688.
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Figure 1. Time series figure

1. BFE
Table 1. Data analysis
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1688 K M54 2226.0 378.1 T
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Figure 2. Autocorrelations of Taobao procure index
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Autocorrelation Check for White Noise

To Chi- Pr>

Lag Square DF ChiSq =~ =======mmmmmmmmmemee Autocorrelations =~ "TTTTTTTTsssssssssss
6 226.15 6 <0.0001 0.938 0.873 0.790 0.688 0.587 0.486
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18 284.20 18 <0.0001 —0.136 —0.188 —0.248 —0.298 —0.334 —0.364

24 385.90 24 <0.0001 —0.395 —0.414 —0.425 —0.431 —0.419 —0.398

Figure 3. Autocorrelations of check for white noise of 1688 procure index
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Autocorrelation Check for White Noise
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Figure 4. Autocorrelations of check for white noise of 1688 supply index
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Table 2. Model fitting of 1688 procure index
7 2. 1688 RIIEHIREE

Lags MA 0 MA 1 MA 2 MA 3 MA 4 MA 5

ARO 11.80232 11.76387 11.6846 11.56017 11.4251 11.27005
AR 1 9.708679 9.774373 9.825117 9.852718 9.912487 9.955944
AR 2 0.768793 9.795009 9.84508 9.894549 9.901933 9.940308
AR 3 9.799704 9.833512 9.899254 9.950976 9.962964 10.00535
AR 4 9.808772 9.873049 9.934122 9.989545 10.01521 10.05808
AR5 9.857694 9.918336 9.977967 9.995878 10.05778 10.07904

Table 3. Model error analysis
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