X-13ARIMA/SEATS HIEX3
ks 2 g1t 2l

2010. 10.

OH1 OHM

00 X
U= rio

Al =
1z e



I s3I

0 &% =5

O o= dMA =ollM JHEEH X-12ARIMA AE =8 Z=23H

ro
Rl

MAM2Z AlAYE XN2E AE =Fot=o ol &= U2
SAEE o] Z2I 1 HXtol| w2t SRR AE =EE2 S5t
ol =
=]

O =2 7Y 2t=E X-13ARIMA/SEATS= 7[E&29 AHE=H 7|sof
otz g2 7150l BAEUON FHA A EH Jwel MEE
& Jlgol Zrtslo] SAHOIME I M2 JlSol i oot
=elo| Fes

cho| ool &IKstd M22 7

or
o

O 712+ 1 2010. 9. 6.(&) ~ 9. 12.(¥)

- 9. 6. 0] YAH T
-9.7.~9. 10 : B npy FA
- 9. 12. . st= A

O & o= AEHE(==5H =, Bureau of Labor Statistics)

[ &7t



(] S Ay

O X-13ARIMA/SEATS Et7|

- A =4 7[x

— X-13ARIMA/SEATS
|§_:;<_7'< |:|H:H ol;

O o] MMaze| 7)

I

O
o
e

O &It=2

ol st&

HF
=

eal

o> r=

200{ o (0] MAAZ

otgol &7t

>
| El
Im
o)

Jﬂ-
o
1>
>

Brian.C.MonsellZ} 2= ¢

UAe WinX12 Z2IH S
2 372 &2

>
>

A7 A ot

= Mac OS7|EI2

. "The Business and Economic Statistics Section
Using X-13ARIMA-SEATS |

et AE =d™

;o] MAA=Z(Census Bureau),
Mo|EAH s (American Statistical Association)

x| 21)



X4

X-13ARIMA/SEATS

Ol

o] MAMA=0| 7HEtSE X-12ARIMAS| A7 HHE S =2AM AH QI
28io] Jlgst AMESFET|H(SEATS:Seasonal Extraction
Analysis of Times Series)0| F7I=AC}.

[

MMAZZ2 olsEA7|HE 7822 o X-11 AH =3 Z=2
HE F AE2Z X-12ARIMAE 7ietsto] ALSSH0] gten{ A
ol EAHOAM JHerst TRAMO-SEATSS| A&F&E dhHolg =
Stoi Bt $F X-13ARIMA-SEATSE 7H&5t01 201040 =&
2H ¢l SAHES TRAMO-SEATS lsddHS ALEsHA| 21
ASFE J|HE SMNCR st AE =™¥z=203

o] MMAFM= MSFE Ho| e ALEAIe =20 &3
st7| sl 2wl SAHHEL ez AMSTFE WH S I Hot

X-12ARIMA Z =240l ZH&f



& ufetoole 2] 7

_7:C_ [LE =
ZTAEES MuE 52 ST FE ol 719

O HAZEHYol Alzhol| w2t olsetetl JHESH=
oMol nEE HEel AE2 AXEHL H[=E
ALt oot AE =F-o|Lp o AE =™l ZLtE LiEf

SHAHAO| A2

— V=]

BASIC IDEA BEHIND THE FILTERS IN SEATS
a) NONSEASONAL SERIES b) PURELY SEASONAL
SERIES
xt = white noise S xt=wyi (stationary MA)
Spectrum of non Spectrum of seasonal
seasonal series series
0 T X X
filter for SA series: filter for SA series:
v(B,F)=1 v(B,F)=0
Conclusion:
SERIES WITH DIFFERENT STOCHASTIC STRUCTURES
REQUIRE
DIFFERENT FILTERS
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First Differences of Prior-Adjusted Original Series
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Prior-Adjusted Original Series, Seasonally Adjusted Series, and Original Series
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2,300 ]
| 2.200
Overlay Graphs 2100
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1,900
1,800
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|7 Prior-Adjusted Original Series — Seasonally Adjusted Series — Original Series
Date Prior-Adjusted Original Series  Seasonally Adjusted Series  Original Series
12-1984 863 1,049,621 42852388 863 -
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