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Notes on seasonal index use
2018 F4 H 25 H
(1) FZ& (Method)
LEXTHHEICH T 5 TEHREFERRIIE. EEHERICNA., R - RBEER. 5555
BERICK>THHBINTLVS,
BHEMIZIIUTOESY,
TEEREKEY = RisH - (FE - BB - 988 - 55 5FHEN

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)

Q) ARYUIT7A )L (SpecFile)
FRALTLARRYII7AILDRRIELUTDESY.,

The spec files of X-12-ARIMA for seasonal adjustment are as follows:

series{ start = 2010jan
span =(2010.1,2017.12)
decimals = 1}
transform { function = log }
arima { model =(210)X010)} BRINDARYYIZDWTIFFR1 SR,
regression{ variables = (td1nolpyear Ipyear) (The Specifications is as P3)
save = (td hol )
user = (jap—hol )
usertype = holiday
start = 2010.1

file = 7 XXXXXXXKXKXKXXXXKXXXX ]

forecast { maxlead = 14 }

estimate { maxiter = 2000 }

outlier { types = all }

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

seasonalma = x11default }

() =EeEEEMIER (Employment of seasonal index, “trading-day and holiday” and ‘leap-year” indices)
FRE 30 & 1 ALBEOEEHESIL. LERQICKYEHEIN-FAIEEZFERALTHY., Bl - K85
DOFEHEMIL. ERQTHEISNT/\SA—REAL A —DSHEL TRIALTLS,

Seasonally adjusted index after January 2018 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) TIEAZEHDHRLMZDUNT (Holiday Variable)
X-12-ARIMA [ZEITBHEDIRNQDARYIIT7AILDELIRT file="XXXX= =" DEFH) IZDLNTIE.

UTDESY,

ZEHEHETEDOXRER BFEM) ITDLT. BEIIB TN ETND AICETH5FH (AEAL bR

EE)ARAITESBR(AEHA . RIZT1 ADMD12AZTNETNIZEITH8EHDBLHDTHHEB) KD
=& EEITETHTNTNOADH A BE(A) H o FE(B) £ ZEL 5L V={EZX-12-ARIMA [Z5ZT

LMo

AL 29 FERMRIE TREALEARIR, TR EEY,

The holiday variable used in Annual revision in 2017 is as follows.

18 2A8 38 48 5H 6H 7R 8A 94 108 118 128
20104 0.125 0.250 0.125 0.125 0.375 0.000 0.000 -0.250 0.125 0.000 0.250 0.125
20114 -0.875 0.250 0.125 0.125 0.375 0.000 0.000 —-0.250 0.125 0.000 0.250 0.125
20124 0.125 -0.750 0.125 0.125 -0.625 0.000 0.000 -0.250 -0.875 0.000 -0.750 0.125
20134 0.125 0.250 0.125 0.125 -0.625 0.000 0.000 -0.250 0.125 0.000 -0.750 0.125
20144 0.125 0.250 0.125 0.125 -0.625 0.000 0.000 -0.250 0.125 0.000 0.250 0.125
20154 0.125 0.250 -0.875 0.125 0.375 0.000 0.000 -0.250 1.125 0.000 0.250 0.125
20164 0.125 0.250 0.125 0.125 0.375 0.000 0.000 0.750 0.125 0.000 0.250 0.125
20174 0.125 -0.750 0.125 -0.875 0.375 0.000 0.000 0.750 -0.875 0.000 0.250 -0.875
20184 0.125 0.250 0.125 0.125 —-0.625 0.000 0.000 -0.250 0.125 0.000 -0.750 0.125
20194 0.125 0.250 0.125 0.125 -0.625 0.000 0.000 0.750 0.125 0.000 -0.750 0.125

(5) Z=ENEREE BT HEBEED KL MZ DU VT (Outlier—Detected indices)

X-12-ARIMA [Z&5ZEFREICHVTEBEIREIN-HEX.

1TV,

TRk 29 FERWRIEICH T ERBREBRIIRIR2ZE SR,

The outlier—detected indices used in Annual revision in 2017 is as P4.

SRR - R RS




BRIDARYY (Specifications)

(A1)

ERTEZY
Type of index

ARIMAET L
Model

BR-5%5%F
Trading-day/Leap year

%=
Holiday

EEFXRTHEHY
Indices of All Industry Activity

R RGA () ICRY AR FRMEREHL LS
(RERETDER AT REERER EIREXFTHHERDIZRI)

BERERTFHERY
Indices of Construction Industry Activity

(010)(01

KA BE T REBER
Indices of Building and Civil Engineering Work
(private sector)

(210)(01

RfE-2EEHEH

Indices of Building Work (private sector)

(210 (01

td1nolpyear

RE-BEEEED
Indices of Building Work on Housing
(private sector)

(210 (01

td1nolpyear

RfE- 2R FFEETH
Indices of Building Work on Non-Housing
(private sector)

01201

td1nolpyear

KRl T RES
Indices of Civil Engineering Work (private
sector

010 (1

~NE-BE T REIHER
Indices of Building and Civil Engineering Work
(public sector)

(110)(01

NHE-BETE
Indices of Building Work (public sector)

210011

NH-ITRED
Indices of Civil Engineering Work (public
sector)

(010010

I REEER

Indices of Industrial Production

T EfERM(EE - B -EEER OFEHRBEFEHRERALTLS,

FEIREXFTDEH
Indices of Tertiary Industry Activity

BIRELEMIEROSHARFELEATS,

Elﬁ_%I \EIJ
MIERVOFIREZOHERR

Integration Index of Manufacturing and Non-
manufacturing Industries

RIEER A (OO ITRY AR EFRBEEHLTLS
CREETEAERR FIRELTEDIRRD2R5)

k- REIERFRR GEEE+LAR)

Private Non-Housing Construction Investment

210010

tdnolpyear lpyear

#%- REMEE(BS)

Private Housing Construction Investment

(210012

td1nolpyear

K- (B

Public Construction Investment

110010

% td \§IJ

<? /\§IJ> 3 5%@] E‘ (l— EE]IE;%)
<Reference series> Indices of All Industry
Activity (Direct seasonal adjustment)

012)(011)

tdnolpyear Ipyear

(& &)

FHERBIELL. HDLARIDFERABFIEUEEIRHIC. EDR
HLEEREZ. TOFFELMRIIOFEHRABFIERICTEHETY . COGE . EURIIEFHEREF-LGLD
T, BEEMICEEHRBEZITVI LA (FHRABEFONRRINEMEFHTLHOT, FENICFEHRABINET) . F
. ZHARFEROFTEEEZRD L. LARIIDFEEL. TORNRORIIDEFSED A E—HLES,

XEMIEIR—LR—DDQRAETEL S,

RRFNDEEHBFIERZE V(A TNETF

http://www.meti.go jp/statistics/tyo/zenkatu/qa.html




TEROFEEBBEICHTIREEREER

(The outlier—detected indices used in Annual revision in 2017)

(Bi%2)

nEEA

EEENEER R UNESF A
Type of Outliers and Period of Outliers

EEXTFHIEN
Indices of All Industry Activity

FHEEREE (OO ICRY SR FERZEHLTLS
(RERFTHIER. LT EEEEN BEIREXTHIERDIRI)

RAE-2E£FBEH

Indices of Building Work (private sector)

TC2015. May

R -BEEEED
Indices of Building Work on Housing
(private sector)

TC2015. May

Ef- £ KEE
Indices of Civil Engineering Work (private
sector)

A02012. Sep

BiRE RS

IERVCEIREFDHRETER
Integration Index of Manufacturing and Non-
manufacturing Industries

RHREARGE ) KU RHRBFHREHEFHL TS
OXHR T 34 1R ML B REREEHIEMO 2R )

Bk BRIt *&is GFEE+LIA)

Private Non-Housing Construction Investment

LS2010. Mar  A02010. Sep  LS2011. Apr

B -REEE (EB)

Private Housing Construction Investment

TC2015. May

ZE R

<BERI>LER] SRS
<Reference series> Indices of All Industry
Activity (Direct seasonal adjustment)

TC2011. Mar LS2014. Apr

TC: —BFBYZE 1k (temporary change) . LS: LA JLS Tk (level shift) . AO: h0i%kA9(X 3 4L 1E (additive outlier)
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