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The spec files, etc. adopted in the seasonal adjustment of the Indices of All Industry Activity using the X-12-ARIMA method

(1) FZ£ (Method)
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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)

(2) ARYITF7AIL (SpecFile)
FRLTVWARRYIITZAILORKRILUTDESY,

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

series| start = 2007 jan
span = (2007.1,2014.12)
decimals = 1}
transform { function = log }
arima {model =(210)X010)} BRIIDARYIZDNTIERR—ISHE,
regression{ variables = (td1nolpyear Ipyear)
save = (td hol )
user = (jap—hol )
usertype = holiday
start = 2007.1

file = " X00000OOKXKXXXX ]

forecast { maxlead = 14}

estimate { maxiter = 2000 }

outlier { types = all }

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

seasonalma = x11default }

Q) Z=HHEEZEDER (Employment of seasonal index, ‘trading-day and holiday’ and “leap-year” indices)
k27 51 AUROZEEMIE. LERQICKYEHSN-FREEFERALTEY., EBER-HRA S
BDOFEHIL. LRRQTHE SN/ \TA—FEAL U Z —BEHEL THIAL TLYVA,

Seasonally adjusted index after January 2015 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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http://www.meti.go jp/statistics/tyo/zenkatu/gahtml
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(4) EE{EUNIE (Outliers detection)
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In the 2010 base revision , outlier—detected indices, type of outliers and period of outliers are as follows:
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