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PLLSEEERBICOWTIE, 7= 2R BERT 200500l ) »

FA-AX MIFEEERBICOVTOHBROLLEKRA
(RPO#IED Y, 200849 H~20094 2 )
(RPUSMZ 52 L2254l A02008.8 1S2009.4 TC2011.3)
(7= OMBERL L)

3554 MAPR (7 H k)
FEERE A B | AASEEAE | AR . CTD -
B , Eik ARIMAEF L | AICC g S — ;
(TDNOLPYEAR) | ##1 2 A% eLvr 7 CC | FmE b | R R
(LPYEAR) 1 | seats
O O
1 Pl { 0.00 (4.79) 0.00 [(012)(011)|540.1103 | 0.48 (@)
" 1o.00 (4.79) 0.00 [(012)(011) | 540.1103 0.35 |O
(@] (@] (@]
- [0. 00 (-2.14) (4.59) 0.00 |(012)(011)|538.3%42 | 0.56 (@]
0.00 (-2.14) (4.59) 0.00 | (01201 1)]| 5383842 0.35 |O
O O @]
3 - { 0.00 (=5.77) (4.26) 0.00 [(010)(011)|527.6161 | 0.39 00
" 1o.00 (=5.77) (4.26) 0.00 [(010)(011)|527.6161 0.29 |O O 5
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HARDW L DD T — 2 WA L 72# R & 2 olE

F4-BR SEIEEERBICOVTOBROLLERB
(RPOREGEZ L)
(78 L7- 848 {8 1S2008. 11 1S2009.1 TC2009.2 TC2011.3)
(7= 5 OMEERD V)

3554 MAPR (i J }t.)
FRHERE B % HARIREH | HARIREH . CTD _ s .
Fika L | S s — | E
(TDNOLPYEAR) | ##1 | m2 “ gLyg | ARIMAETOV | AICC | FImEE | | R R
(LPYEAR) X1 |SEATS
O O
1 —ay (3.93) 0.00 | (012)(011)| 5686400 | 0.41 o
“lo.00 (3.93) 0.00 | (01201 1)]| 568 6400 0.27 |O
O O O
2 - { 0.00 (-2.18) (3.83) 0.00 [(012)(011)|566.7153 | 0.37 O 0
" 1o.00 (-2.18) (3.83) 0.00 [(012)(011) | 566.7153 0.30 |O
O O O
3 Pﬂﬁ{ov 00 (—4.40) (4.32) 0.00 | (012)(011) 555714 | 0.46 o
0.00 (—4.40) (4.32) 0.00 [(012)(011)| 5535714 0.24 |O O ¥

v I)transforma~ Y ROF v 7T, ARy 72T 74 W28 — D
TR, N MO (EHIRE AN L8 O (FHEZH -
AN GEE NI RWHAEOELLIZBWTYH, NEERT 200 E
FLVWEWVIRRICE 72O T, HEERT DHE72TIZOWTEEL
TWwh,
BA-AE, FEA-BERED, =21, 2, 30VFRLFALED
TRTCHEETH Y, BROFEHICR->TVWDE (OFDVTn5,)
FA4-AE RPOFLED D) ICBIFLMAPROMEIZOWTHS &, |
BOFMHEETROBIEDOW T L b —A3DOLENRNEH>TWVD
(ON2PVTWVE), ZLT, OFDPVTWD 2005 Ex L5 &,
TEOHMEDO. 2955 FEOHIED0.39L ) H/hE o TWwa,
#4-BE (RPOZELL) IZBIFAMAPROMEIZOWVWTR S L, |
BOBMETIZr —A200.3T /M CThLDIZx L, TEOHMHETIE
=R 3D0. 2405/ o T\ b,
2ODREMRTOR/NOMAPRIE, E4-BEOT—A3DTEDE
fETHY, ZOMAPRODEIZ0. 245 72 > T 5,
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(5) KOENMEHE (5-A%, %5-B&E)
BEH-AFRLES-BERERLE, LELORTHLT—RA2TOHARA
BHFE L AEETIERVDT, 77— A 2BBIROBEHICIE R > TW v,
EIROBEMINC 2D — A1 27— A3OMAPRO U % L2 &
§5-A% RPOFKED V) TlX, EELTEOVWTIIIBWTY, 7—
A3DBEN T — A1 OEEL Y b/NE Lo TnD, 2D, O
OWVWTWLDIE, FB, TERELTF—A31lhoTwWh, LT, 7—
A1ETr—A3DOWMAT, TEOBMES FEOBMELY /NS %hoT

E5-AKR AOBHEAZRICOVTORBROLLERRKA
(RPOR5ED Y, 20084 9 H~20094F 2 H)
(RPUSAO R ORE  TC2011. 3)
(F= 2 B BEBR LT D)

354 MAPR (i J 1)
FRHERE B % HARIREH | HARIREH . CTD _ s .
Fika / L | e s — | R
(TDNOLPYEAR) | %1 w2 # gLyg | ARIMAETOV | AICC | FHEsE b | & R
(LPYEAR) x11 seats,
O O
1 Pl 0.00 (6.01) 0.00 [(010)(011)|1861.4424| 0.24 @]
~10.00 (6.01) 0.00 [(010)(011)]1861. 4424 0.21 [O
O O O
2 0.00 (-1.21) x (5.91) 0.00 | (010)(011)|1862.4553| 0.23 x
Pﬂ‘s{ 6 :
0.00 (=1.21) x (5.91) 0.00 [(010)(011)|1862.4553 0.20 | x
O O O
3 Mﬁ{o, 00 (-3.52) (6.13) 0.00 | (011)(011)|1853.8193| 0.22 00
0.00 (-3.52) (6.13) 0.00 | (01 1)(011)|1953.8193 0.12 |OO %*
#£5-Bk AOBAHEAZICOVLWTOBROLLERRB
(RPO#HER L)
(RPUAMO RO R5E 152008, 12 TC2009.1 TC2009.2 TC2011. 3)
(7= 5 \THBER L T 2,)
memnm | armen | axmen | 020 Lo | Iiip Eijﬂjt: _—
(TDNOLPYEAR) |  ### 1 iz 2 (LP‘;;EE\I) &LYR | VAT ‘ M =
AR x11 seats
O O
1 - {0. 00 (6.06) 0.00 | (010)(011)|1854.0802| 0.25 O
0.00 (6.06) 0.00 | (010)(011)|1854 0802 0.14 |OO %
) o o
2 PMO. 00 (-1.51) x (5.46) 0.00 | (31 1)(011)|1857.1812| 0.22 x
0.00 (-1.51) x (5.46) 0.00 | (31 1)(011)|1857.1812 0.19 | x
O O O
3 - [0. 00 (-3.37) (5.91) 0.00 | (31 1)(011)|1849.9380| 0.19 [eXe)
“lo.00 (-3.37) (5.91) 0.00 | (31 1)(011)|1849.9380 0.15 |O
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FEIED 70 74 o % #X-13ARIMA-SEATS %
HARD WL OO FEkHET— & 1 Z#H L7258 & 2 oGt
g6k B BE X
)N— hMQOTH
WhHavw v KN
x11 | seats | B/A X100
RFE T — 5 4 | RPORE | 77— 5 oz | (A) | (B) (%)
HEIERIEAE L H 0.61| 0.54 88.5
N »H 0.57 | 0.39 68. 4
iy 4K H
L 0.59 | 0.33 55.9
A Hh ., 0.84| 0.59 | 70.2
<567$ﬁ%&b> L 0.72| 0.55 | 76.4
. H L 0.39| 0.29 74.4
g TSR ETREL
L H) 0.37] 0.24 64.9
H 0.22] 0.12 54.5
KEOEIHH= Hh
L 0.19] 0.14 73.7

%) 1. LKoo dhistory S H OMAPROETH %,
2. B1IEIPLELSRTITORIIBIILODDWHIENHEEE> TV D,

W5,

ZHUCK LT, B5-BE RPOFZERL) Tk, EETE I —23
OEAEN T — 2 1 OBMEL VNS WD, FTETIE 7y — A 1 OBfED 7 —
ZA3DOEMELV/NEL o TWE, D7z, OBV TWADI, Lk
BTIZr—A3THH0ICHL, TERTETF—A1IZhoTWwb, 7—
A1 Er—A3OMWGT, TEROBMES LEOEMEL D b/hSnE v

5-AELFELTH %,

T/, 2200FEEKDH HTHRL/NSMAPROMEIL, HB5-AFD
F—A3DTENHETHS0.12TH 5,
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(3) UEDEBHEF/BROELD

DEDSODREKFTT— 21OV TOE 1 EPSLHES-BETTD
MAPROFMEIZOWTOBEER 2 T LoD L, FE6ROBITED X
I Do ZORIL, FH1R,PHELS-BET TOHEIIBNT, ONF
DWVIEMAPRDEZ —EEIZL72LDTH %,

MAPRODEIZOA D Wb DI, TNZFNOREEFE T —F T & 12,
X-13ARIMA-SEATS TEHiHE % L /23412, /83— MO (FHiHE -
b)) Tx11%f# 9 2, seatsZ i) 2L > THIFTAT, FhEFhoh
TMAPRDIR/ND S DTH %,

Ihxhla L, /= M@ Tseats® i) 7 — ADOMAPR (ZDETIE
(B) BT RTHOF— AT, /8= FOTxI1%EE) 7 —ADMAPR (2
DETIZ(A)) LY L/RELBoTWD, BEAICKH LTEDREIZZ 5
Twa i ise, KOBNEHED [RPOZEED Y] OF — AN
54.5% T b/NE <, AEIEWFBFEOHEH88.5% T, HAIICIIERD
KEV, ZOL ) ITHI K E SO IZS5%FEE D H90%FEE F T
BEWDRH LD, TRTOTF—ATBPALN /N EL Lo TWnEE V)
DIIRELFHMETZHTHS .

(4) X-13ARIMA-SEATSO 7’ O 5 LAETRICIS—HPRRELET—X
EZDOXRBD T %
52 DREFRE T — % IZX-13ARIMA-SEATS % # [ ¢ 2 4 [l O E %
IZBWT, BWETU ST AT T —=ARELT, EELETHEN S
LNLholzr—Rk, ZRUIED LI L 720012005,

O TEAERBICOVTOHEORED — X
HL TS FEFEBUC O W T X-13ARIMA-SEATS 4 A5t E % L 72
B2, 7= A28 —A3I2BWVWT, FEH#FHES—F U=+ ®) T
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> X-13ARIMA-SEATS %
HAD W O O#EFEFE T —

%iﬁ 7
FAZWH L7 & 2 ot

SEATS% W 727 — ZUZOWCHHT %,

NSO — AT, MW, history WO RAH T E NS, =
T=77 ANV (2T —=PFELLK, 27—y t—VEHT 774
Vo JEERTZerr) XTI — A vt —JICUTOL ) ICFREN TV,

[NOTE: A longer forecast horizon is required by the SEATS signal
extraction procedure, so the number of forecasts generated
by this run has been changed to 36.

WARNING: History analysis for estimates derived from SEATS ad-
justments cannot be done when SEATS cannot perform a
signal extraction.

NOTE: Model used for SEATS decomposition is different from the
model estimated in the regARIMA modeling module of X-13
A-S.

NOTE: Spectral plot for the seasonally adjusted series cannot be

done when SEATS cannot perform a signal extraction. |

NS RTWL L, 209 Bhistory S HTIZ DO W TIERTW 5 DI,
WARNINGT® ), SEATS? signal extraction% F247C X 2 WA 21,
SEATSIZ X AFHFE»SEONL (FEHFEMD) HEFHEIZOWT
Ohistory I HrHid AT N\, L) T EPFEPN TV S, (signal ex-
traction& V39 DL, seatsTHEDLNTWDLFHETH S [T 7 F IVlHE]
DOZETHY, FHEF (2003) REEE (2009) ZFHFADH L)

T, SHERRERTEE LT 7 AV THbout7 7 4 VIZiE, =

WX DRRB B TH B D IR 2 LN, DT X)) %
A= Tz,
[DECOMPOSITION INVALID, IRREGULAR SPECTRUM NEGA-

TIVE TRY ANOTHER MODEL OR, FOR AN APPROXIMATION,
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SET NOADMISS=1.]

22T, 24THLUFTTRY ANOTHER MODEL OR, FOR AN AP-

PROXIMATION, SET NOADMISS=1.| £E2rNTWLH I EIZFEH L,

[NOADMISS| &\ 9 HiEIZ DWW TX-13ARIMA-SEATS®Reference
Manual (US. Census Bureau (2015)) THTADL L, Tihuia~vr
Fseats®DH THW SN A TERFE (argument) TH5DH I Db Do 72,
Reference ManuallZ & % &, noadmiss (NOADMISSE A Uo) 1,
[noadmiss=yes| &\ I JERAH UL, seatslZi# A S 72 ARIMAE
TN, (BRFIT =5 0) FETEL0HE L7206 Shro72HE12,
ZDOARIMAE T VHERIN T — & O FEPTTREC 0 5 £ 9 %, b D
DARIMAE T VICHLD Iz 515, LFEANTW,

FIT, ARy 7 774 NVDseatsI <~ FDOD > ZHNIZ, noadmiss
=yes& W) BIDIER2EZRAATTO Y I A% ETT S L, history
GHTOAT-C, TU T T ADPIEFIHKT L7z,

COWROout7 7 A NVERD E, T T T ADRMNIZERT,
automdlZ ¥ ¥ N2 X o TEIEN 2B 2ARIMAE T I)V2Y (01 2)
011) THo72DIZx} L, noadmiss=yes& \») §§7~ % il 2 Chistory
TR SEHEOARIMAET VIZ (01 DO 1 1) 2fEbTwns
CEDREIN TV, 2D ED, L2 L 72NOTER WARNING
OHDOTHLH22HONOTETE - TWA I L/ZE V) 2 EbhoTn,

B, LTahR/ZZEDIENIZ, X-13ARIMA-SEATS% fif o TZH]
AT LGEE, T HRIZI0ELD EH o2 T Lk b
bo 104E LD BT = OHAIL, history# e EI2BWT, 77—
SO EDFRRE o T, FHEP) FLTERVEENH 572,
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[ GREST T i s it g
@ KOBHERABICOVTOHENEDNS —Z

SR OMET 2 5 D OREFHHEENT— ¥ TId, 20044F 1 H 252015
F10H F OO T— 4 2 v KOBEIEHEIZOWTOES-
ARPSOROFIETIX, FERZWT Ohistory PHTIZB VT, FFIZZ D5
MaETLMMMEIREL o7, 24, X-13ARIMA-SEATS® 7' 11
77 AT, FHRAEOEICHV SN BETHOEMORKEDOKR
ESI2LY, history W ORMGRA S HEINWICED SN0 TH S
(FRICHIRR I 2R E L 2 WiEe) . COROBNFEHEDOT— 512D
WU, 20124E 1 H (77— % o 45120044 1 H 20 5 8 -#%) % history
ST OBR & L CHBIMIZEE L, MAPRORIZ L 2 F %Gk
OFMHEZ L TWwab,

L L, BE5-AKDTr — A3V, T — MIx11% )
r— AT, history T OB 2 45E L 2w &, =TI =254 L7,
ZOBDILT =7 7 ANVIZUTOL ) Ay —IBHEN Tz,

[NOTE: Not enough data to perform history analysis using default

starting date; use start argument in history spec to override de-

fault.

See Section 7 of the X-13ARIMA-SEATS Reference Manual. ]

X-13ARIMA-SEATS®Reference ManuallZid, & 7F(Za~ > FO
FNFNNZOWTHHDDH Y, historyT <> FRF I THWSLN LR
JRFE (argument) DstartlZOWTHFHHDD 5,

Z o [start] &) fREE (argument) (&, historyZ3# O B O
MEZBETHHETH 5,

LEDZDLT—|ZOWTIE, historyZ~ > FOHT,

history { start=2011. 1 }

L) K912, history AT O B %, defaultd ;& @20124F 1 H
o LAEFIOKRHO011F 1 HZ248ET 52 L ICX DR L, B5-A
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FOTXTO7 — A Thistory T OFHEZETTHZ ENTE L, &
72, TNICEDLET, BE5-BEROFEICBWTYH, history T D F4G
R 2 20114F 1 AR L7,

L7255 T, history i oWTC, #5-AKLHES5-BRZTIE, 4
) OFF D default DA (20129 1 H) &840, 201141 H & %o
TWwh,

6. BHUIC

KFD 5. THlARIEHIL, SRIOMEERTH > 7-HAD 5 >0k
FRETT — Z122WTIE, X-13ARIMA-SEATS% #H L CZEHEi R EET
HaL7oWa, £2MIIBITL3— MO (FEIREZEOFHEE 3 555)
T, x11%fl ) BHEITHAR Tseats & ) H A 121, AR L L TMAPRYS
LA SWEIZR 2 Z LD bhoTze MAPRIZ, FEEIOREIC LD H
LT 258 3N Two 212, FEEREBEOLEEY L2 iEET
HY, MAPROEDS L D /hE i v Z it HEEDOH T EE
LWEHFIBMECTH L L) T EERT,

ENZT xR A E, X13ARIMA-SEATS % #EHE AT 7T — 7 1@ H 5
BAEIZ, N=bOTxI1 %) L) dseatst fio 72 Ak vk v &
ERINBTHRREEZEZONL D LI\,

Lo L, DFICHRARZEEHT, 12— —2FHT 28EHET— 4212
X-13ARIMA-SEATSZ #5254 12, 78— b@Tx11Z2H XD b
seatsF o 72 DL VWD &) DOV TIE, A% & 5 IZEE L MEH
BB EbNb,

1 OMEIL, WERKFEFH S Y AT AFF o REERIZ O
BOEOWFZEAE R (GBRD) 2B SN7ve) 12X % &, X-13ARIMA-
SEATS®/¥— M2 (FHig#/S— ) Ta~xry FoxllzfE) b L
seats® i) A R T A5 &, B OREEIZ X DT LT — 2 23T
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b o Two 728A12, FRISHG L CRIRE N2 il 2 ARIMAE 7
VEEDLLEEIZIE, (Da<y FoxI1%6) a2, FHRARED
HHREL EOYGENE L L DIIRED 2 ~ 3FREIZE EF L2012k
L, 2a~y Foseats® i) BA121E, F— 2 0&WBIchbio TS
HRABMEOD 2 BRELU EOWENE L WHEESH L, O L TH b,

oLk mEZLE, XA13ARIMA-SEATSD /N — @) (FFEEi#H
o= b)) Ta~vry Fox11&2E9 L) bseats% i) J7 5252 1 7 ZHf
RBEME;GONDL EELTLEER RN LIk b,

82 08HIE, SROEEOMFHEEIIBVTY, BWLT —H5E
LT, history T OfEPEONTwER b/ r—AbdH -7, 5.
(TN L 2200FITIE, FWIZHZDM%R, 9 LzBHR % EEL T
history 3 AT DAERDBES N L FF SO0 572, L2 L, X-13ARIMA-
SEATSIZ, k2 5ibITE7/2X-12-ARIMAIZIE RS &, HARTD
T— W — O HRBROBAERD T ZIFEFICL VIR T RV &
bitd, T—W—PEHREHELALEHELL) L7256, L
ETVWANWART—ATHELTAT, TI—-25ELLY, FHHEARE
DOYEd o720 LT ro 2 L8NS 57259,

Fzil <72 X 912, X-13ARIMA-SEATS® 73— @) (ZEHiFHEE/$—
) Tawy Foxllz ) HE Lseats® ) HE D LEIZ DWW TIE,
SHRELIHMFT SN ZEDPUELEZ BND, 9 LM B4 RIT
bivd 1T, BRPP L TESEIIRIUTENTH 5,

(BES)

[1. L] THALELH L, RRIFRE (2015) OIKSER
LY RBMMEORLTH %o i Lz, X-13ARIMA-SEATS %
HAD 5 2 OfEE#gRH 7 — 5 \ZMA LR TH B, T2, X12-
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ARIMARX-13ARIMA-SEATSH ED L ) % 7075 A TH I
FHIZOWTIE, BAR (2015) CTOHMHELET T 2 LEIIIFIC LV EE
2T, ZZTOHHAE—HMEMELL, FELLTHWTWS, 02 &
BIHH LTHL,

(BFE)

FRE, ARORIEO L HROM O WM TH 520164 1 H23H
() ICHFERFREFE NG & — L TR S W R e BB 4212
LaWTa Y =7 b TEERE - BUSkET O MR LIS 25 RS
Dary7 7Ly AIHEL, Mgz st Tneini, TRH6o
W7 D ) 6T, WERKRFE TS Y AT 25 F o & i E
2 X AWPgesRs [FHiRED: 710 7 9 AX13ARIMA-SEATSIZ DWW T
X, AROT—< L bHEPRDH Y, FEHIZL > TFFICHRENHOT
Hol,

ZOWFEHRE O T, B KIZX-13ARIMA-SEATSIZOWT, ZO
B SN 070y 7 LOME R EIZOoWTHBH s 2%, D
T &) HEMERIR 2 i S,

[(1) 7—%&LTid, MWEHHEEGDP (19944F 1-3 H~20154F 7 -

9H) *Hw5,

(2) X-13ARIMA-SEATSIZ B \» T #x i# 2 ARIMAE 7 )L % % &

automdl2 < ¥ FEHOWTETFVERINL, BEORBESD, |
2 100)(110) 2@ENzET5HE, d=0, D=1 £ 5%,
(3) FHEIARIMAE TV BT 5 R 7 & FEiRE 22 12Q2)DOF R 2 v,
ZoMOREIE EEE 2L L, 0, 1, 20 3:@Y) OuEEED D, q,
P, QDADDIRT A= IZH B0, 3Xx3x3x3 =800
ARIMAE 7)VIZ2WT, X-13ARIMA-SEATSD/S— @D a< ~
Fax11 & A EseatsDGE D FNFINLCTERERT 2 FHET %,
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Summary

Comparison of the Effects of Adaptation of the Seasonal Ad-
justment Program Census Method X-13ARIMA-SEATS to
Some Japanese Economic Data

Yoshinobu OkuMoTO

Census Method X-13ARIMA-SEATS is the seasonal adjustment pro-
gram which was made public in July 2012 by the Census Bureau, the U.S.
Department of Commerce. In April 2015, a new X-13ARIMA-SEATS
was made public on the web site of the Census Bureau.

This paper reports the effects of adaptation of the new X-13ARIMA-
SEATS to some Japanese economic data.

There are two ways of calculation method in the seasonal adjust-
ment part of the X-13ARIMA-SEATS. One is the X11 method and an-
other is the SEATS method. The main technique of the X11 is moving
average. On the other hand, the main technique of the SEATS is
ARIMA-model based decomposition of time series data.

More stable seasonal adjustment series were gained with the SEATS
method than with the X11 method. But, about which way is appropri-

ate, more examinations are needed.
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