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e The new European software for Seasonal Adjustment.
* Free and open source

 Implements the main SA methods and can incorporate
others.

e Already used in production by many National Statistical
Institutes and Central Banks.
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SA makes a time series easier to read
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Complex Process =2 Quality Statistics

Diagnostics
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Towards a Customized QR in JD+

* A dedicated plug-in to fulfill the various needs of

the various users: producer, end-user, Eurostat,
researcher etc.

e Many challenges:

" Choosing the relevant statistical indicators
» Allowing selective editing in production time
» Use of standard output formats (SDMX)

" Permitting customization (for the producer)
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Example: the command & the delivery
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EurostatQR

		series		Method		Period		Nobs		Start		End		Log-Transformation		P		D		Q		BP		BD		BQ		LeapYear		MovingHoliday		NbTD		Noutliers		Outlier1		Outlier2		Outlier3		CombinedTest_SI		Residual Seasonality		Residual TD Effect		Q-Stat		Final Henderson Filter		Stage 2 Henderson Filter		Seasonal Filter		Quality		Max-Adj

		IPI INDUSTRIES EXTRACTIVES [frozen]		X13[X13]		12		93		1/31/08		9/30/15		No		0		1		1		0		1		1		No		No		0		1		TC (10-2013)						Present		No		No		0.80		H15		H13		3x9		Good		26.73

		IPI INDUSTRIES ALIMENTAIRES [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		0		1		1		1		1		1		No		No		0		1		AO (7-2012)						Present		No		No		0.89		H23		H23		3x5		Good		35.50

		IPI INDUSTRIES TEXTILES ET DU CUIR [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		3		0		1		0		1		1		No		No		0		19		TC (2-2009)		AO (3-2009)		TC (12-2012)		Present		Yes		No		0.70		H23		H23		3x3		Uncertain		645346851.75

		IPI INDUSTRIES DU PAPIER ET DU CARTON [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		0		1		1		0		1		1		No		No		0		1		AO (8-2009)						ProbablyNone		No		No		1.40		H23		H23		3x9		Good		124.22

		IPI INDUSTRIES CHIMIQUES [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		1		0		0		0		1		1		No		No		0		0								ProbablyNone		No		No		1.85		H23		H23		3x5		Good		50.01

		IPI INDUSTRIES DES MATERIAUX DE CONSTRUCTION [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		0		1		1		0		1		0		No		No		0		1		AO (9-2015)						Present		No		No		0.80		H13		H13		3x5		Good		38.33

		IPI INDUSTRIES MECANIQUES [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		0		1		1		0		1		1		No		No		0		1		TC (8-2013)						Present		No		No		0.91		H13		H13		3x5		Good		20.69

		IPI AUTRES INDUSTRIES MANUFACTURIERES [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		1		1		2		0		0		0		No		Yes		0		3		LS (4-2008)		LS (1-2012)		AO (12-2008)		None		No		No		2.28		H23		H23		3x9		Severe		4.34

		IPI ENERGIE [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		0		1		1		0		1		1		No		No		0		0								Present		No		No		0.39		H13		H13		3x5		Good		16.41

		IPI INDICE D'ENSEMBME [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		0		1		1		0		1		1		No		No		0		0								Present		No		No		0.93		H23		H23		3x9		Good		17.05

		PPI INDUSTRIES EXTRACTIVES [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		0		1		0		1		0		0		No		No		0		20		TC (2-2008)		AO (2-2012)		LS (1-2011)		None		No		No		1.11		H13		H13		3x9		Uncertain		0.12

		PPI INDUSTRIES ALIMENTAIRES [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		0		1		1		0		0		0		No		No		0		2		LS (9-2010)		TC (4-2009)				None		No		No		1.39		H13		H13		3x5		Good		0.42

		PPI INDUSTRIES TEXTILES ET DU CUIR [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		0		1		1		0		1		1		No		No		0		23		LS (1-2012)		LS (3-2012)		LS (1-2013)		None						2.20		H13		H23		3x5		Severe		0.00

		PPI INDUSTRIES DU PAPIER ET DU CARTON [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		3		0		0		0		0		1		No		No		0		11		TC (5-2008)		TC (5-2009)		LS (6-2010)		None		No		No		1.62		H13		H13		3x9		Uncertain		0.30

		PPI INDUSTRIES CHIMIQUES [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		0		1		1		0		0		0		No		No		0		2		AO (2-2015)		LS (2-2010)				None		No		No		0.86		H13		H9		3x5		Good		2.13

		PPI INDUSTRIES DES MATERIAUX DE CONSTRUCTION [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		0		1		1		0		0		0		No		No		0		0								None		No		No		1.70		H13		H13		3x9		Good		0.86

		PPI INDUSTRIES MECANIQUES [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		0		1		1		0		0		0		No		No		0		12		LS (1-2013)		AO (8-2011)		LS (12-2014)		None		No		No		1.53		H13		H13		3x5		Uncertain		0.38

		PPI AUTRES INDUSTRIES MANUFACTURIERES [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		0		1		2		0		0		0		No		No		0		28		LS (7-2009)		AO (12-2008)		TC (9-2008)		None						2.63		H23		H23		3x5		Severe		0.00

		PPI ENERGIE [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		1		1		0		0		0		0		No		No		0		3		LS (12-2014)		AO (1-2009)		LS (1-2011)		None		No		No		1.38		H13		H13		3x5		Uncertain		2.51

		PPI ENSEMBLE INDUSTRIE [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		0		1		1		0		0		0		No		No		0		1		LS (12-2014)						ProbablyNone		No		No		0.73		H13		H9		3x5		Good		0.92

		ICA SERVICE TRANSPORT FERROVIAIRE [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		1		0		1		0		0		0		No		Yes		0		0								None		No		No		2.07		H23		H23		3x5		Severe		19.46

		ICA SERVICE TRANSPORT TERRESTRE  [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		0		1		1		0		0		1		No		No		0		3		AO (4-2008)		AO (10-2014)		TC (11-2011)		ProbablyNone		No		No		1.19		H13		H13		3x5		Good		23.04

		ICA SERVICE TRANSPORTS AERIENS [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		0		1		1		0		1		1		No		No		6		1		TC (2-2010)						None		No		No		1.46		H13		H13		3x5		Uncertain		22.89

		ICA SERVICE TRANSPORT MARITIME & AUXILLIAIRES DE TRANSPORT [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		0		1		1		1		0		0		No		No		0		2		AO (12-2012)		LS (5-2008)				ProbablyNone		No		No		1.47		H23		H23		3x5		Uncertain		12.39

		ICA SERVICE  Transport  [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		1		0		1		0		1		1		No		No		0		2		LS (5-2008)		AO (12-2012)				ProbablyNone		No		No		1.66		H23		H23		3x5		Uncertain		12.20

		ICA SERVICE  Postes et Télécommunications  [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		0		1		1		0		1		1		No		No		0		0								None		No		No		1.86		H23		H23		3x5		Good		8.66

		ICA SERVICE  Hotels bars restaurants  [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		1		0		0		0		1		1		No		No		6		1		TC (2-2009)						Present		No		No		0.41		H13		H13		3x5		Good		32.78

		ICA SERVICE  Banques et Assurances  [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		0		0		0		0		1		1		No		No		0		0								Present		No		No		1.33		H23		H23		3x9		Uncertain		42.51

		ICA SERVICE  Services immobiliers  [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		0		0		0		0		0		0		No		No		0		1		LS (8-2010)						None		No		No		2.17		H23		H23		3x9		Severe		21.42

		ICA SERVICE  Services sanitaires [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		No		0		0		0		0		1		1		No		Yes		0		2		AO (1-2011)		LS (3-2008)				Present		No		No		1.08		H23		H23		3x5		Good		56.11

		ICA SERVICE  Autres services  [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		1		0		1		1		0		0		No		Yes		0		3		AO (12-2013)		AO (3-2012)		AO (1-2014)		ProbablyNone		No		No		1.13		H13		H13		3x5		Uncertain		16.64

		ICA SERVICE ENSEMBLE SERVICES [frozen]		X13[RSA5c]		12		93		1/31/08		9/30/15		Yes		0		1		1		0		1		1		No		No		0		1		TC (3-2008)						Present		No		No		1.36		H23		H23		3x5		Good		12.80






Job vacancies

		

		Quality report for JVS seasonal adjustment (SA) - job vacancies																																Country				UK

		SA method used (TRAMO-SEATS, X-12 related, other)										X12-related

		JDemetra+ (version 2.0 or higher) used (yes/no)										Yes

		If no, which software is used:

		NACE sections		SA time series transmitted		In case of aggregated sections (eg. B-E), was a direct/indirect(1) method used		First observation		Last observation		Number of observations		Log transformation (yes/no)		Number of outliers(2)		List of 3 main outliers(2)						Calendar effects				SARIMA model												Filters used by X12-related methods(0)										Combined  seasonality test		Overall quality of the modelling [from JD+ diagnostics] (3)

																												Non-seasonal part						Seasonal part						Trend filters						Seasonal filters

																		Outlier 1		Outlier 2		Outlier 3		Trading day effect		Easter effect		P		D		Q		BP		BD		BQ		Stage 1		Stage 2		Stage 3		Stage 1		Stage 2						Max Adj. Size(7) in %

		B-E		yes		direct		Jan-12		Mar-15		39		yes										No		Yes		0		1		0		0		1		1		2×4(4)		H9(5)		H13		3×3		3×5(6)		Seasonal		Good		5%

		B

		C

		D

		E

		F		yes		Not concerned		Jan-12		Mar-15		39		yes										No		No		1		1		0		0		1		1		2×4		H13		H23		3×3		3×5		Seasonal		Bad		6%

		G-I		yes		direct		Jan-12		Mar-15		39		yes		3		tc(2014-1)		tc(2014-2)		ao(2014-3)		No		No		0		1		0		0		0		0		2×4		H13		H23		3×3		3×3		Not seasonal		Bad		Not concerned

		G

		H

		I

		K		yes		Not concerned		Jan-12		Mar-15		39		yes												No		1		1		0		0		0		0		2×4		H13		H13		3×3		3×5		Not seasonal		Severe		Not concerned

		L				Not concerned		Jan-12		Mar-15		39		yes		1		ls(2013-1)						No		Yes		0		1		1		0		1		0		2×4		H13		H13		3×3		3×9		Seasonal		Severe		10%

		M-N		yes		direct		Jan-12		Mar-15		39		yes		1		tc(2014-3)								No		0		1		0		0		1		1		2×4		H13		H23		3×3		3×3		Seasonal		Severe		25%

		M

		N

		O-Q		yes		direct		Jan-12		Mar-15		39		yes		1		tc(2012-4)						No		No		1		1		0		1		1		0		2×4		H9		H23		3×3		3×5		Seasonal		Severe		5%

		O

		P

		Q

		R-S		yes		indirect

		R		yes		Not concerned		Jan-12		Mar-15		39		yes												No		0		1		0		0		1		1		2×4(4)		H9(5)		H13		3×3		3×5(6)		Seasonal		Good		15%

		S		yes		Not concerned		Jan-12		Mar-15		39		yes		1		tc(2014-2)						No		No		0		1		0		0		1		1		2×4(4)		H9(5)		H13		3×3		3×5(6)		Seasonal		Good		10%

		B-S

		B-N

		B-O

				Information in the orange columns are provided by JDemetra+.										Green														columns are to be filled by the SA compiler.

		Notations:

		(0) Not to be filled by countries using Tramo-Seats

		(1) 'Direct' means that seasonal adjusment is performed at the aggregate level. 'Indirect' means that seasonal adjustment is done at NACE section level before being aggregated

		(2) The different kinds of outliers are: additive outliers (ao) ;  level shifts (ls) and transitory changes (tc). Only the 3 most significant outliers are listed here.

		(3) The example provided is taken from JD+ standard diagnosis

		(4) 2×4: moving average over 4 terms, calculated over 2 consecutive periods [e.g. (2010Q1 ; 2010Q2 ; 2010Q3 ; 2010Q4) and (2010Q2 ; 2010Q3 ; 2010Q4 ; 2011Q1)]

		(5) H9: Henderson filter with 9 terms (resp. 13 terms for H13 and 23 terms for H23)

		(6) 3×5: seasonal moving average over 5 terms, calculated over 3 consecutive periods [e.g. (2010Q1 ; 2011Q1 ; 2012Q1 ; 2013Q1) ; (2011Q1 ; 2012Q1 ; 2013Q1 ; 2014Q1) and (2012Q1 ; 2013Q1 ; 2014Q1 ; 2015Q1)]

		(7) This indicator measures the maximum value, over all observations, of the ratio: ABS [Seasonally Adjusted data / Not Seasonally Adjusted data   - 1], where ABS(X) denotes the absolute value of variable X.





Occupied posts

		

		Quality report for JVS seasonal adjustment (SA) - occupied posts																						Country				UK

		NACE sections		SA time series transmitted		In case of aggregated sections (eg. B-E), was a direct/indirect(1) method used		First observation		Last observation		Number of observations		Log transformation (yes/no)		Number of outliers(2)		List of 3 main outliers(2)						Calendar effects				SARIMA model												Filters used by X12-related methods(0)										Combined  seasonality test		Overall quality of the modelling [from JD+ diagnostics] (3)

																												Non-seasonal part						Seasonal part						Trend filters						Seasonal filters

																		Outlier 1		Outlier 2		Outlier 3		Trading day effect		Easter effect		P		D		Q		BP		BD		BQ		Stage 1		Stage 2		Stage 3		Stage 1		Stage 2						Max Adj. Size(7) in %

		B-E		yes		direct		Jan-12		Mar-15		39		yes										No		Yes		0		1		0		0		1		1		2×4(4)		H9(5)		H13		3×3		3×5(6)		Seasonal		Good		5%

		B

		C

		D

		E

		F		yes		Not concerned		Jan-12		Mar-15		39		yes										NO		No		1		1		0		0		1		1		2×4		H13		H23		3×3		3×5		Seasonal		Bad		6%

		G-I		yes		direct		Jan-12		Mar-15		39		yes		1		ao(2014-3)						No		No		0		1		0		0		0		0		2×4		H13		H23		3×3		3×3		Not seasonal		Bad		Not concerned

		G

		H

		I

		K		yes		Not concerned		Jan-12		Mar-15		39		yes												No		1		1		0		0		0		0		2×4		H13		H13		3×3		3×5		Not seasonal		Severe		Not concerned

		L				Not concerned		Jan-12		Mar-15		39		yes		1		ls(2013-1)						No		Yes		0		1		1		0		1		0		2×4		H13		H13		3×3		3×9		Seasonal		Severe		10%

		M-N		yes		direct		Jan-12		Mar-15		39		yes		1		tc(2014-3)								No		0		1		0		0		1		1		2×4		H13		H23		3×3		3×3		Seasonal		Severe		25%

		M

		N

		O-Q		yes		direct		Jan-12		Mar-15		39		yes		1		tc(2012-4)						No		No		1		1		0		1		1		0		2×4		H9		H23		3×3		3×5		Seasonal		Severe		5%

		O

		P

		Q

		R-S		yes		indirect

		R		yes		Not concerned		Jan-12		Mar-15		39		yes												No		0		1		0		0		1		1		2×4(4)		H9(5)		H13		3×3		3×5(6)		Seasonal		Good		15%

		S		yes		Not concerned		Jan-12		Mar-15		39		yes		2		tc(2014-2)		tc(2014-3)				No		No		0		1		0		0		1		1		2×4(4)		H9(5)		H13		3×3		3×5(6)		Seasonal		Good		10%

		B-S

		B-N

		B-O

				Information in the orange columns are provided by JDemetra+.										Green														columns are to be filled by the SA compiler.

		Notations:

		(0) Not to be filled by countries using Tramo-Seats

		(1) 'Direct' means that seasonal adjusment is performed at the aggregate level. 'Indirect' means that seasonal adjustment is done at NACE section level before being aggregated

		(2) The different kinds of outliers are: additive outliers (ao) ;  level shifts (ls) and transitory changes (tc). Only the 3 most significant outliers are listed here.

		(3) The example provided is taken from JD+ standard diagnosis

		(4) 2×4: moving average over 4 terms, calculated over 2 consecutive periods [e.g. (2010Q1 ; 2010Q2 ; 2010Q3 ; 2010Q4) and (2010Q2 ; 2010Q3 ; 2010Q4 ; 2011Q1)]

		(5) H9: Henderson filter with 9 terms (resp. 13 terms for H13 and 23 terms for H23)

		(6) 3×5: seasonal moving average over 5 terms, calculated over 3 consecutive periods [e.g. (2010Q1 ; 2011Q1 ; 2012Q1 ; 2013Q1) ; (2011Q1 ; 2012Q1 ; 2013Q1 ; 2014Q1) and (2012Q1 ; 2013Q1 ; 2014Q1 ; 2015Q1)]

		(7) This indicator measures the maximum value, over all observations, of the ratio: ABS [Seasonally Adjusted data / Not Seasonally Adjusted data   - 1], where ABS(X) denotes the absolute value of variable X.
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