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Notes on seasonal index use
20174 H26 H
(1) FiE (Method)
LEFXTENERICH T H5FEGERAFIRERIIE. EHERICNA. A - EAER. 555F
ERICE>THHESIN TS,
BHEMIZIIUTOESY,
FHEAEEFEY = [RiEH -  (FE - A - 5IEE - 55 53F BN

Not only seasonal but also ‘trading-day and holiday” and ‘leap-year’ effects are adjusted as follows:
Seasonally adjusted index = Original Index / (Seasonal, “Trading-day and holiday” and ‘Leap-year’ indices)

(2) ARWIIT7AIL (SpecFile)
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The spec files of X-12-ARIMA for seasonal adjustment are as follows:

series{ start = 2009,jan
span = (2009.1,2016.12)
decimals = 1}
transform { function = log }
arima{model =(210X0 1 0)} ERIIDRARYIIZDWTIFAF &S,
regression{ variables = (td1nolpyear lpyear) (The Specifications is as P3)
save =( td hol )
user = (jap—hol )
usertype = holiday
start = 2009.1

file = " XXXXXXXXXXXXXXKXKXXX  }

forecast { maxlead = 14}

estimate { maxiter = 2000 }

outlier { types = all }

x11 { appendfcst = yes
print = (none + d10 + d11 +d16)
save = (d10 d11 d16)

seasonalma = x11default }

(3) Z=EFHEHEDER (Employment of seasonal index, “trading-day and holiday” and “leap-year’ indices)
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Seasonally adjusted index after January 2017 is using forecast-data, calculated from above-mentioned (2).As for
‘trading-day and holiday’ and ‘leap-year’ indices, their indices are calculated from estimated parameters in (2) and calendar.



(4) TIEAZEEDHRL DU NT (Holiday Variable)
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The holiday variable used in Annual revision in 2016 is as follows.

18 28 3H 47 58 6A 78 8A 9A 10R 118 128
20094 0.125 0.125 0.125 0.000 0.375 0.000 0.000 -0.125 0.875 0.000 0.250 0.000
20104 0.125 0.125 0.125 0.000 0.375 0.000 0.000 -0.125 -0.125 0.000 0.250 0.000
20114 -0.875 0.125 0.125 0.000 0.375 0.000 0.000 -0.125 -0.125 0.000 0.250 0.000
20124 0.125 -0.875 0.125 0.000 -0.625 0.000 0.000 -0.125 -1.125 0.000 -0.750 0.000
20134 0.125 0.125 0.125 0.000 -0.625 0.000 0.000 -0.125 -0.125 0.000 -0.750 0.000
20144 0.125 0.125 0.125 0.000 -0.625 0.000 0.000 -0.125 -0.125 0.000 0.250 0.000
20154 0.125 0.125 -0.875 0.000 0.375 0.000 0.000 -0.125 0.875 0.000 0.250 0.000
20164 0.125 0.125 0.125 0.000 0.375 0.000 0.000 0.875 —-0.125 0.000 0.250 0.000
20174 0.125 -0.875 0.125 —-1.000 0.375 0.000 0.000 0.875 -1.125 0.000 0.250 —-1.000
20184 0.125 0.125 0.125 0.000 -0.625 0.000 0.000 -0.125 —-0.125 0.000 -0.750 0.000

(5) ZEFEIZHTHEBEED L N ZDLNT (Outlier-Detected indices)
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The outlier—detected indices used in Annual revision in 2016 is as P4.




BERINDARyY (Specifications) (RIE1)
RIZ ARIMAET )L BE-3%5% MKA
Type of index Model Trading-day/Leap year Holiday
SEXTEBEY Rl ) ICKYEHRABFEREELL TS
Indices of All Industry Activity (RERFITDEU BRI EEERR FIREXFTHRUDIRT)
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Indices of Construction Industry Activity 010010 N N
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Indices of Building and Civil Engineering Work
(private sector)

(210)(010)

RfE-2EFZHEHR

Indices of Building Work (private sector)

(210012

td1nolpyear
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Indices of Building Work on Housing
(private sector)

(210012

td1nolpyear

RE-BEFEEETDH

Indices of Building Work on Non-Housing
rivate sector)

012)(012)

td1nolpyear

KR T RES
Indices of Civil Engineering Work (private
sector

010)(110)

NE-BE-TXETBEH
Indices of Building and Civil Engineering Work
(public sector)

(110)(010)

NI -EEEE) _ _
Indices of Building Work (public sector) 210011
N T KIFE
Indices of Civil Engineering Work (public (010010 - -
sector)
IRTEAEERY
Indices of Industrial Production ©12011 tdinolpyear Ipyear O
FEIREXFTHIEMY IR E ) 1KY EHBARFRBEELELTLS
Indices of Tertiary Industry Activity (RKREE11ETE)
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Integration Index oif Manufa?tuErling and Non- @?ﬂ%ééﬁ?ﬁ);égf gg%?gg%gi% Lo
manufacturing Industries ’ ) ) ~
B -BEREERSRFECGEEE+LKR) _
Private Non-Housing Construction Investment 210010 tdnolpyear Ipyear
B - REE=E (B8 _
Private Housing Construction Investment 210012 tdTnolpyear
RN (FH) _ _
Public Construction Investment (110010
% rd \§IJ
<ZERI>EEFITDREM(EEHNEZZR)
<Reference series> Indices of All Industry o12011) tdnolpyear Ipyear @)
Activity (Direct seasonal adjustment)
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http://www.meti.go.jp/statistics/tyo/zenkatu/qa.html




T8 FEFHBEICHITHREEREHBR (AlFE2)
(The outlier-detected indices used in Annual revision in 2016)
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) Type of Outliers and Period of Outliers
EEREHEH REAEE OX) ICRYRHARFERERHLTLS
Indices of All Industry Activity (CKEZXTHIER BT EEFERR FIREFELTHERDIRT)
BERETEER
Indices of Construction Industry Activity L52009. Mar  A02009. Apr
RE-2EFeHEHK
Indices of Building Work (private sector) A02009. Jan  TG2009. Mar  A02009.Dec TG2015. May
RME-BEEEFTE
Indices of Building Work on Housing A02009. Jan  TC2009.Mar TGC2015. May
(private sector)
RE-BEFEETH
Indices of Building Work on Non-Housing  [LS2010. Jan
(private sector)
RE-tKEH
Indices of Civil Engineering Work (private ~ [A02010. Sep
sector)
1 3-RE- TAFEEN
Indices of Building and Civil Engineering Work [LS2009. Mar  A02009. Apr  A02010. Aug
(public sector)
NH-BEEF
Indices of Building Work (public sector) 162009. Jan  T62014. Aug
K- T RES
Indices of Civil Engineering Work (public  [LS2009. Mar  A02009. Apr  A02010. Aug
sector)
5T 3 A
Indices of Industrial Production 162009. Feb  TG2011. Nar
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Indices of Tertiary Industry Activity (XK HE11%58)
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Private Non-Housing Construction Investmen

B REEEEH)

Private Housing Construction Investment

A02009. Jan  TC2009.Mar  TC2015. May

#HR- N (FE8)

Public Construction Investment

LS2009. Mar  A02009. Apr  A02010. Aug

ZE R

<BZRI>EEXITDER(EEHER)
<Reference series> Indices of All Industry

Activity (Direct seasonal adjustment)

TC2011.Mar  LS2014. Apr

TC: —HFRYZE 1k (temporary change) . LS: L JLS Tk (level shift) . AO: & BI &3 M IE (additive outlier)
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