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Application of Seasonal Adjustment to Daily Data
- Example of the Family Income and Expenditure Survey -
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Reflecting the improvement of computer capabilities and the spread of ICT services, high-frequency data
is beginning to be used as one type of big data. A key issue in utilizing high frequency data is to deal with
time-series characteristics such as the weekly periodicity.

In order to address the issue, this study modified a seasonal adjustment program (X-12-ARIMA) to apply
to daily data and applied the program to the daily data of family income and expenditure survey. The
preliminary adjustments such as the estimation of the Regression ARIMA model, and the separation of
trend, seasonal, and random fluctuations by the X-11 procedure both showed reliable results.

This study firstly successes to apply the seasonal adjustment method such as X-12-ARIMA to the daily
data of Japanese economic statistics. The method used in this study is expected to be a viable method for
addressing the issues to deal with time-series characteristics of high-frequency data such as the weekly
periodicity.
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