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Notes on seasonal index use
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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)
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The spec files of X-12-ARIMA for seasonal adjustment are as follows:

series{ start = 2012jan
span =(2012.1,2019.12)
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 = 2012.1

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)
202051 BLIBOZEHERIE. LEEQICKVEHSN-FAEZFERALTHY. R - B -555
FET. LERQTHE SN =/\SA—REAL U E—HBETEL TRIFAL TLS,

Seasonally adjusted index after January 2020 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.
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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
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FEIREXFTDEH
Indices of Tertiary Industry Activity
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Elﬁ_%I \EIJ
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Integration Index of Manufacturing and Non-
manufacturing Industries
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Private Non-Housing Construction Investment
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tdnolpyear lpyear

#%- REMEE(BS)

Private Housing Construction Investment

(210012

td1nolpyear

K- (B

Public Construction Investment

110010

% td \§IJ
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<Reference series> Indices of All Industry
Activity (Direct seasonal adjustment)
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tdnolpyear Ipyear
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https://www.meti.go jp/statistics/tyo/zenkatu/qa.html
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