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128 . - :
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—tests COMBINED TEST FOR
F-test F Kruskal-Wallis test  |Moving Seasonality test THEEEE%L?EEOF
(0.1% level) F-value (1% level) (5% level) SEASONALITY
o 165.216** o o (1% level) o
o 20.997** o X o
X 1.321 X X X
X 2.855* o X X
X 1.288 X o (1% level) X
o 3.651** o X A
X 1.239 X X X
o 3.234** o X A
X 1.327 x o x
o 5.312** o X A
o 5.189** o o X
o 10.512** o X o
o 4.788** o x A
X 3.032* o X A
X 1.977 X o (1% level) X
o 4.176** o x A
o 3.341** o X A

Combined test for the presence of identifiable seasonality

e}

A
X

IDENTIFIABLE SEASONALITY PRESENT
IDENTIFIABLE SEASONALITY PROBABLY NOT PRESENT
IDENTIFIABLE SEASONALITY NOT PRESENT

M1 M1l

o ACCEPTED

CONDITIONALLY ACCEPTED

[} o X A x X X x x X X x X X X A 3

 ConpiTionaLLy resecten | 048 | 0.80 | 1.69 [ 1.19 | 1.57 | 142 | 198 | 182 | 168 | 129 | 167 | 155 | 193 | 157 | 161 | 1.17 | 1.90

x_REJECTED

[ measures which failed | 1 6 8 7 8 9 10 10 9 6 10 8 10 8 7 7 10

M1

0.219 | 1.352 | 3.000 | 2.022 | 2.860 | 3.000 | 3.000 | 3.000 | 3.000 | 2.547 | 3.000 | 3.000 | 3.000 | 3.000 | 3.000 | 2.822 | 3.000

M2

0.183 | 0.350 | 2.325 [ 0.439 | 1.006 | 1.540 | 2527 | 2.219 | 1.793 | 1.820 | 2.475 | 2.356 | 3.000 | 2,608 | 0.909 [ 0.374 | 3.000

M3

0.886 | 1.075 | 1.059 [ 0.646 | 0.809 | 1.046 | 1.219 | 1.098 | 1.018 | 0.882 | 1.551 | 1.305 | 1.582 | 0.822 | 0.818 [ 0.886 | 1.442

M4

1506 | 1.264 | 0.941 | 1.828 | 1.264 | 1.264 | 1.022 | 1.748 | 1.022 | 0.860 | 1.264 | 1.183 | 2.151 | 1.586 | 1.425| 1.183 | 1.425

M5

0.691 | 0.594 | 0.619 [ 0.503 | 0.537 | 0.754 | 2.124 | 3.000 | 0.668 | 0.500 | 2.068 | 3.000 | 3.000 | 0.630 | 0.665 [ 0.560 | 3.000

M6

0.086 | 0.003 [ 0.618 | 0.203 | 0.127 | 0.119 | 0.351 | 0.210 | 0.556 | 0.119 | 0.029 | 0.266 | 1.109 | 0.608 | 0.485 [ 0.228 | 0.179

M7

0.297 | 0552 | 1.937 | 1.220 | 2.437 | 1.176 | 2.066 | 1.343 | 2.232| 0.990 | 1.187 | 0.757 | 1.077 | 1.284 | 2131 [ 1.151 | 1.124

M8

0.472 | 1.100 | 2.804 | 2.020 | 2.544 | 2.366 | 3.000 | 2.055 | 2.728 | 1.938 | 2.343 | 1.430 | 1.659 | 1.978 | 2.340 [ 1.982 | 2.251

M9

0.304 | 0.805 | 1.028 | 1.605 | 2.114 | 1.386 | 1.666 | 1.444 | 1.449 | 1.494 | 1.019 | 0.820 | 0.954 | 1.058 | 1.742 | 1.224 | 1.469

M10

0.427 | 1.474 1 3.000 | 2.295 | 2.020 | 2.380 | 3.000 | 2.456 | 2.306 | 2.440 | 2211 | 1.583 | 1.913 | 2575 | 2.847 | 1.921 | 2.550

M11

0.369 | 1430|2182 | 2.134 | 1.849 | 2108 | 2.899 | 2.290 | 2.144 | 2423 | 1.784 | 1.392 | 1.784 | 2.407 | 2.708 | 1.718 | 2.441

M1 M11

M1 The relative contribution of the irregular over three months span

M2 The relative contribution of the irregular component to the stationary portion of the variance

M3 The amount of month to month change in the irregular component as compared to the amount of month to month change
in the trend-cycle

M4 The amount of autocorrelation in the irregular as described by the average duration of run

M5 The number of months it takes the change in the trend-cycle to surpass the amount of change in the irregular

M6 The amount of year to year change in the irregular as compared to the amount of year to year change in the seasonal

M7 The amount of moving seasonality present relative to the amount of stable seasonality

M8 The size of the fluctuations in the seasonal component throughout the whole series

M9 The average linear movement in the seasonal component throughout the whole series

M10 Same as 8, calculated for recent years only

M11 Same as 9, calculated for recent years only
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