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Notes on seasonal index use
2016 F4 H 27 H
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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)

Q) ARYUIT7A )L (SpecFile)
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The spec files of X-12-ARIMA for seasonal adjustment are as follows:

series{ start = 2008 jan
span = (2008.1,2015.12)
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 = 2008.1

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)
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Seasonally adjusted index after January 2016 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.
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The holiday variable used in Annual revision in 2015 is as follows.

18 28 38 48 58 68 78 8AH 98 108 118 128
20084 0.125 0.125 0.125 0.000 -0.500 0.000 0.000 0.000 -0.125 0.000 0.250 0.000
20094 0.125 0.125 0.125 0.000 0.500 0.000 0.000 0.000 0.875 0.000 0.250 0.000
20104 0.125 0.125 0.125 0.000 0.500 0.000 0.000 0.000 -0.125 0.000 0.250 0.000
201145 -0.875 0.125 0.125 0.000 0.500 0.000 0.000 0.000 -0.125 0.000 0.250 0.000
20125 0.125 -0.875 0.125 0.000 -0.500 0.000 0.000 0.000 -1.125 0.000 -0.750 0.000
20134 0.125 0.125 0.125 0.000 -0.500 0.000 0.000 0.000 -0.125 0.000 -0.750 0.000
20145 0.125 0.125 0.125 0.000 -0.500 0.000 0.000 0.000 -0.125 0.000 0.250 0.000
20155 0.125 0.125 -0.875 0.000 0.500 0.000 0.000 0.000 0.875 0.000 0.250 0.000
20164 0.125 0.125 0.125 0.000 0.500 0.000 0.000 1.000 -0.125 0.000 0.250 0.000
20174 0.125 -0.875 0.125 -1.000 0.500 0.000 0.000 1.000 -1.125 0.000 0.250 -1.000

(5) Z=ENEREE BT HEZEED KL MZ DU VT (Outlier—Detected indices)
X-12-ARIMA [Z&5ZEERAZICE VLW TEBENMRESINIGE(E. ZEHEEUEREE CEBENEE
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The outlier—detected indices used in Annual revision in 2015 is as P4.




BERIDARYY (Specifications) (RIE1)
EXTE A ARIMAET JL BH-3%5%F MEA
Type of index Model Trading-day/Leap year Holiday
SEXITBERY MR GO ICKYEHARFEREZELL TS
Indices of All Industry Activity CRERF TP BITEEERY FIRELFTHHEHDIRT)
BERFEDERY

Indices of Construction Industry Activity

(010)(010)

K- BF T RNZHER
Indices of Building and Civil Engineering Work
(private sector)

(210010

RiE-ZEEHER
Indices of Building Work (private sector)

(210)(012)

td1nolpyear

SR EE ST
Indices of Building Work on Housing
(private sector)

(210)(012)

td1nolpyear

RiE-ZF2FEEFTY
Indices of Building Work on Non-Housing

(private sector)

012)(012)

td1nolpyear

KRl T RE8
Indices of Civil Engineering Work (private
sector

(010)(110)

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

(110)(010)

Activity (Direct seasonal adjustment)

NI-BEEH _ _
Indices of Building Work (public sector) 210011
NE-TRIEE
Indices of Civil Engineering Work (public (010)(010) — —
sector)
LT EAEERRY
Indices of Industrial Production ©1201D tdinolpyear lpyear O
FEIREXTHIEN R E GO ICKYSHARFERETHLTVD
Indices of Tertiary Industry Activity CF & SIRE 25
Fhe 3 pespes Torza
LT ‘% b Op 3 = = 5
Integration Index ; Manufaf:ltuaring and Non- '?ﬁgﬂﬁéé@;égfﬁ:ﬂﬁ'ﬁiﬂ%?g%fsﬁ% LTW%
manufacturing Industries ’ ) ' B
Z5% - RE{EFER EEE+ LK)
Private Non-Housing Construction Investment 210010 tdnolpyear lpyear
E25% - REE=E (B8
Private Housing Construction Investment 210012 tdinolpyear
B0 (FE)
Public Construction Investment (110010
SEZF ‘ _
<BERI>EEXEDER(BERNEE)
<Reference series> Indices of All Industry 012011 tdnolpyear Ipyear @)

(& %)

FHEREEL L. HD LRI DFEFHBEFEREESRIC. TDORA
HLEERE. TOFFELARIIOFEHRABFIERICTSHETY . COGE. LURIIEFHBERERF GO
T, BEMICEFHABRZTVERA (FHABRFTONRRINENETITLOT, FEMICEHRAREINFTT) . &
. ZHHABREREROFSEEZRLSE. LURIIDFEEL. TORRORIOFESEDGFHET—HELET,

MEMIIR—LR—DDQKATTELZELY,

http://www.meti.go jp/statistics/tyo/zenkatu/qa.html
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TR2IFEFRHMAEICBTHIRRERBER (A72)

(The outlier—detected indices used in Annual revision in 2015)

EEiEnEEs R ULEE A

ZEt : i i
Type of Outliers and Period of Outliers
EEEEHER FHEERRA OX) ICRY FERBFRHERHLTLS
Indices of All Industry Activity CREREEBER T EEERR FEIRELTHIERDIRT)

FERE ST

Indices of Construction Industry Activity 162009. Jan  A02010. Apr

ER-BE TR E2I8K
Indices of Building and Civil Engineering Work |LS2009. Jan

rivate sector
Ef-ZEEZDER

Indices of Building Work (private sector) L52009. Jan

Ef-BEEEZ
Indices of Building Work on Housing LS2009. Jan TGC2015. May

(private sector)
Ef-BEFEEEED

Indices of Building Work on Non-Housing  [LS2009. Jan LS2010. Jan

(private sector)

KRBT KEE
Indices of Civil Engineering Work (private A02010. May  A02010. Sep
sector

NE-BE- IXEHEH
Indices of Building and Civil Engineering Work |TC2009. Jan  A02010. Apr
(public sector

DNH-ZEEF

Indices of Building Work (public sector) 162009. Jan  T62014. Aug

NE-ETXEE
Indices of Civil Engineering Work (public TC2008. Apr  TC2009. Jan TGC2009. Apr  A02010. Aug

sector)
SETEAFEIR
Indices of Industr!gl Production 102011. Mar
FBIREXTHIEHR RIS EE CX) ICKYEMEARFERERELHLTLS
Indices of Tertiary Industry Activity (KR 5E11%758)
BiRERS

IXRUVESREXDHEER
Integration Index of Manufacturing and Non-
manufacturing Industries

RRIARE OO ICKYEEARFREREFTHLTVS
CREET $ 4B $ORELFHIRRO2R])

B REER&RFECGHEE+LA)

Private Non-Housing Construction Investment LS2009. Jan  A02010.May A02010.Sep A02012. Sep

2% REfEE (BH)

Private Housing Construction Investment L52009. Jan  7G2015. May

R AT )

Public Construction Investment 162009. Jan  A02010. Apr

SERS| .
<9 /\§IJ> L33 5% El‘ (l— EE'IEi%)
<Reference series> Indices of All Industry LS2009. Jan TGC2011.Mar LS2014. Apr

Activity (Direct seasonal adjustment)

TC: —B¥HIZ AL (temporary change) . LS: LNJLL Tk (level shift) . AO: INiERIIE S 1L {iE (additive outlier)
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