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Dynamic X11 Model and Nonlinear Seasonal Adjustment II:
Numerical Examples and Discussion

Tohru Ozaki

(The Institute of Statistical Mathematics)

A new statistical method for the X11 type seasonal adjustment is checked numerically.
All the new models introduced in the paper (Ozaki (1997)) are applied to real data and their
performances are checked numerically and compared. The numerical results show that the
trend estimate by our model based method is similar to the trend estimate by the X11 method
and is quite different from the trend estimate by other conventional model based methods.
Finally, by comparing the structure of the two typical models for seasonal adjustment, i.e.
ARMA models and linear state space representation models, implication and role of seasonal
adjustment in time series analysis of official data are discussed.

Key words: Seasonal adjustment, X11 method, dynamical system, multiplicative series, BAYSEA,
dynamic BAYSEA model, parallel model, tandem model, DECOMP, ARMA model, stochastic differential
equation, nonlinear filter, local linearization filter, maximum likelihood.



