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On X-12-ARIMA2000

Abstract :

This is a tentative Japanese translation of the first part (Chapter 1 Chapter 5) of
the X-12-ARIMA Manual with two short appendices on the seasonal adjustment
programs. Because the X-12-ARIMA program developed by the time series research
group of the U.S. Census Bureau uses the statistical time series analysis extensively, it
may be helpful for practitioners in Japan to use or understand the X -12-ARIMA
program although the evaluation of the X-12-ARIMA program is still under discussion.
We shall translate the remaining parts of the X -12-ARIMA Manual in the near future
hopefully.
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OO000D00D000O0000O0O0000D0 RegARIMAODOODODODODOODODO
gboboogoboggbobbouogbboobbooogbboogobbooan
00 (series) 000 (identify) 00000000 (transform) 00O (regres-
sion) J0000000000O00000O0O0O (series), 000 (arima), 00O
O (estimate) 00 000000000000 (transform), 00O (regression),
000 (outlier), 0000 (check), 0O (forecast) 00O OOOODOODO
X-12-ARIMAU O O0O0OO0OOODOOO000ooooooboboooobooboon
gboboogbougobobooobobboboboooboooooboboon
gboboogoboobbboobbogobooobogobbuooobboon
OO0000O00O0O000O0DbO000O X-12-ARIMAODODODOOOODOOOO

0 5.2:0 RegARIMADODOUODOODO X-12-ARIMADOOOOOOOO

series{title = "Monthly Retail Sales of Household Appliance Stores"
data = ( 530 529 526 532 568 785 543 510 554 523 540 599
574 619 619 600 652 877 597 540 594 572 592 590

2239 2253 2157 2190 2397 3659 2170 2086 2297 2251 2311 2520)
start = 1972.jul}
transform{function = log}
regression{variables = td} # Comment: Series has trading-day effects
identify{diff=(0, 1) sdiff = (0, 1)}

gbodbobuobooogbobobobogboobgobgas2ggbogod
000000000000 (series), 00 (transform), 00 (regression), 0O
(identify) 0000000000000 DO0O0O0O0O0OOOODO (series) 000
O0000000000000000 (D000 (transform) 00 0) 000000
O000000000000000000000000000000 (regression)
000000000000 (variables) = td0 000000000 (td6) OO
gboboodbobuoggbboooboogbbooonobom™ms3gunoooan
(regression) 0000000000 MMOIO0OOD0OO (identify) 000000
gbboogbboggbbuooobboubboooooobobooobobaan

00000000000000000000000000 (1-B)(1-B2)00
00000000000000000000000000000 (identify) 0O
000000000000000000000000000000000000
000000000000000000000000000000000000
0000000

00000000000 ARIMAOOOOOOOOOOO0 (01 1)(01 1)
000000000000000 (identify) 000000 (arima) D000 (es-
timate) 000 00000000000000000000000000000
000000000000053000000@0M00000000000000
0000

05.3: RegARIMADUODOUOOOO X-12-ARIMAOOOOOOOOO

series{title = "Monthly Retail Sales of Household Appliance Stores"
data = ( 530 529 526 532 568 785 543 510 554 523 540 599
574 619 619 600 652 877 597 540 594 572 592 590

2239 2253 2157 2190 2397 3659 2170 2086 2297 2251 2311 2520)
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start = 1972.jul}

transform{function = log}

regression{variables = td} # Comment: Series has trading-day effects
# identify{diff=(0, 1) sdiff = (0, 1)}

arima{model = (0,1,1)(0,1,1)}

estimate{print = iterations}

00000000000000000000 (series), 00 (transform), OO
(regression), 000 (arima), and 00O (estimate) D0 000000000
0000000 (regression)00 00 (arima)00 00 (estimate) 0000
gboboogoobbboooan

(1= B)(1 - B?)(y - f:mit)m — (1—6B)(1 — ©B%)a,,

ooo 7, 0oboobooooooooobD ywoooooooobbobo oo
goboogbobboggboobbooobbogbobboobooobobon
gboboogbouodgobbooobouodgbbboogboogbooooan
gobooogoooo
gobbougbboboogoobobooobbbuooub x11004d
(forecast) 0000000000000 OOOODOOOOOOOOOOOOOO
gbobobooobbobooogbbobbogooboooobbbodgg s40
gbbuogbbugoobooogboobooooooo

O054: 000000 X-12-ARIMAODOOOODODOO
series{title = "Monthly Retail Sales of Household Appliance Stores"
data = ( 530 529 526 532 568 785 543 510 554 523 540 599

574 619 619 600 652 877 597 540 594 572 592 590

2239 2253 2157 2190 2397 3659 2170 2086 2297 2251 2311 2520)
start = 1972.jul}
transform{function = log}
regression{variables = td} # Comment: Series has trading-day effects
# identify{diff=(0, 1) sdiff = (0, 1)}
arima{model = (0,1,1)(0,1,1)}
estimate{print = iterations}
forecast{maxlead = 60}
x11{seasonalma = s3x9}

O000000000000003x90000000 (x11)000000000
goboogbobogbobboobobooobboogogobbuooobboon
O0000000000000000 (00 (forecast)) OO0 OO0OOOOOO
gboboggboggoboooobooobbooobbooboboobboon
goboodgbobuogbggoobogobooobboobbboobboon
goo

5.1 00000obn

X-12ARIMAOOODOOO0O0O00O00000000000 (print) 000 (save)
0000000000000 (print) 0000000000000000000
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