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Comparison of Seasonal Adjustment Methods from Application to the Unemployment Rate.
TAKABE Isao
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In this paper, four seasonal adjustment methods: X11, X12-ARIMA, TRAMO-SEATS and
DECOMP were applied to the time series of unemployment rate, and each result was compared in
terms of stability, optimality and other criterion. As a result, the moving average type methods were
superior in stability, but inferior in optimality to the model type methods. These methods should be
reviewed carefully based on such characteristics before they are used as official new seasonal
adjustment methods.
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