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420
360
370
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Bayesian Seasonal Adjustment Program, BAYSEA

Makio Ishiguro
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A Bayesian seasonal adjustment program, BAYSEA, realizes the decomposition of a
time series {y:} into the form

Vi— TZ+SI+L+ TDz
where T:, S:, I; and TD, denote Trend, Seasonal, Irregular and Trading-Day components,
respectively. The procedure is based on a Bayesian modeling and the criterion
ABIC=(—2) log maximum likelihood of the model
is used for the comparison of models.
This paper describes operating procedures for running BAYSEA. It supplements the

documentation contained in the source program in TIMSAC-84, describing features and
providing a guide to selection of options and parameters with numerical examples.



