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Application of regARIMA model to Seasonal Adjustment in the Labour Force Survey
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The monthly series of the Labor Force Survey released by the Statistics Bureau, the Ministry of Internal
Affairs and Communications, were seasonally adjusted by the former X-11 functions of X-12-ARIMA
developed by the U.S. Census Bureau.

In this paper, the unemployment rate and the employment persons, the major series of the Labour Force
Survey, are seasonally adjusted using regARIMA model of X-12-ARIMA with dummy variables to remove
rapid changes of the original series due to the change in the economic situations such as the Lehman's fall
which might cause seasonal adjustment distort.

The calculation suggests that the influence caused by the economic situations appeared in the series
seasonally adjusted by X-11 was eased by applying regARIMA model. Furthermore, the results by regARIMA

model are more stable than those by X-11.
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AR, FEIREOEERID 5 BE R RKER KL OB EELIT OV T, RegARIMA £
TNLERNWT, V=2 a v IZRXHAARRELD XS RRFHEDOEI,E S FRI DA
WMeE) X AT L EUFELORE, BEMEEZEE X - FEHEEL O FHEEORE %+
fTo72, REMEICINIE, RegARIMA EFT LV EZHWAHZ LT, V—~rvavl%EicL?
WENEMEIND LB, FHABKEOLENEEZRTHIETHD MAPR 425 L, X-11
T 7 v & U CEHPFEMEOREE DM FICE T HRERISE b iLT,

T A TIX, 2013 1 AGRERN OB LRIX (A0 - sEFE - EHEH - 5%
BREFH - FEFEBAOANA - BRKER) OFF 18 RINIDOWVT, RegARIMA E7 /L& H
THM LI FHRE RS2 AR LTS, FEHIREER D RcORHNESE 2 L0 g
HIWT 9 211, AFEmPE R EF L - ST RREF LR ORI B B2 R EE R E X-11
T 7 4V ML D EEHERIIOREEOM ELMLETHDLH, ZOZ LD, ZNHD%R
FNZ2OWTH, RegARIMA E7 /L DEAIZME D ARIMA £ 7 /LD R FE LIZ X A 1E
EAMEBANZLIDAY v NONRT U AEEE 2 DD, RegARIMA £ 7 /LD E AR S T
D ELEZ NS,

T2, 2012 HFIZIKEE Y 2 {0 S X-12-ARIMA & TRAMO-SEATS 23—k L 72~ 7=
X-13ARIMA-SEATS NV UV —A X, F7 R 7T ATIEINE TTERed o oilid O,
LHDOBZMAFAIRE L 72> TV D (BPARFR (2013) ) o 7B IHE DO FHEHMERINIT OV T,
FRIIOHEFHHEE ) LSBT R R BB L 2RO Y MM 2R EoBlanrs .,
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HiLd,
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WEHITZEEE B 715 2014 4E3 A
(%) KFEOEHFEBEIEIZH W X-12-ARIMA D A2y 7 7 7 4 )L

@O X-12-ARIMA (SE2RKRFEH)
series{

)

title ="unemployment rate"
file = "XXXXXXXXXX. txt"
start = 1983.1
span = (1983.1, 2011.12)
period = 12
decimals =0
b
transform{function=log}
regression {
variables=(rp2008.10-2009.7)
}
arima{model=(2 1 0)(0 1 1)}
estimate {maxiter=20000}
forecast{maxlead=12}
x11{
seasonalma = X11default
sigmalim = (9.8 9.9)
appendfcst = yes
save = (d10 d11)

}

@ X-11 774k GERKER)
series{
title ="unemployment rate"
file = "XXXXXXXXXX.txt"
start = 1983.1
span = (1983.1, 2011.12)
period = 12
decimals =0
h
x11{
seasonalma = X11default
sigmalim = (9.8 9.9)
appendfcst = yes
save = (d10 dl11)

}
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