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Application to the Some Time Series Data
Comparison with DECOMP and X-11

KOIZUMI Hideki

There are two main streams in seasonal adjustment methods. One is a method that is based on
explicit model and excluding seasonal component, and another is a method that is not based on
explicit model (say implicit model), and excluding values called “seasonality”.

We consider DECOMP as the former representative and X-11 as the latter representative.

As a result, DECOMP is good in stability of recent seasonal adjusted values, but has some
problems in choosing a model. So, it requires enough care before introducing it as an official

seasonal adjustment method at the Statistics Bureau.
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