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Seasonality and Seasonal Adjustment Methods to Time Series Data in the Statistics Bureau

SHIMIZU Makoto

Various seasonal adjustment methods have been developed recently. Empirical analyses focusing on stability and
optimality for them also have been accumulated. Analyses should be on the basis of characteristics of data.

This paper shows an outline of seasonality of typical data released by the Statistics Bureau such as the
unemployment ratio, the consumer price indexes, and reviews adequacies of the current official seasonal adjustment
method to these data on the basis of their characteristics considering practical matters including the way of release.

Key words: Seasonal Adjustment Method, Seasonal Factors, Total Unemployment Ratio, Consumer Price Index, Family
Income and Expenditure Survey
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