		SEASONAL ADJUSTMENT METADATA TEMPLATE [footnoteRef:1]	(1/2) [1:  Annex of ESS Guidelines on Seasonal Adjustment, 2009 edition] 


GUIDELINES / GLOSSARY

	Group of series:

BUILDING PERMITS INDICATORS

	Country / Institution
	State Data Agency

	Contact for SA
	edvinas.raguotis@stat.gov.lt

	GENERAL INFORMATION 

	Frequency
	Quarter

	Published series/
relevant series
	Kind of adjustment
	Classification of Types of Construction

	
	
	4 digits
	3 digits
	2 digits
	2 letters 
	1 letter 
	MIGs 
	Total 

	
	Raw series
	
	12 times series
	
	
	
	
	

	
	Only calendar adjusted
	
	11 times series
	
	
	
	
	

	
	Other adjustments (e.g. outliers correction)
	
	
	
	
	
	
	

	
	Only seasonally adjusted
	
	
	
	
	
	
	

	
	Seasonally and calendar adjusted
	
	
	
	
	
	
	

	
	Trend-cycle
	
	
	
	
	
	
	

	
	Others
	
	
	
	
	
	
	

	Method used
	TRAMO-SEATS METHOD.

	Software used
	Jdemetra+ v. 2.2.2.

	Publications
	HTTPS://OSP.STAT.GOV.LT/STATISTINIU-RODIKLIU-ANALIZE#/

	CALENDAR ADJUSTMENT

	Trading/working day adjustment
(both published and confidential series)
	Kind of calendar effects
	Classification of Types of Construction

	
	
	4 digits
	3 digits
	2 digits
	2 letters
	1 letter
	MIGs
	Total

	
	No effect
	
	
	
	
	
	
	

	
	Trading/working day 
	
	11 times series
	
	
	
	
	

	
	Moving holidays (Easter)
	
	
	
	
	
	
	

	
	Leap year
	
	11 time series
	
	
	
	
	

	
	Others
	
	
	
	
	
	
	

	No calendar adjustment
	-

	Calendar used
	Lithuanian holiday calendar.

	OTHER PRE-ADJUSTMENT

	Detection and replacement of outliers
	Automatic then manually choosed.

	SEASONAL ADJUSTMENT

	Model/filter selection
	Type
	Classification of Types of Construction

	
	
	4 digits
	3 digits
	2 digits
	2 letters
	1 letter
	MIGs
	Total

	
	Manual
	
	11 times series
	
	
	
	
	

	
	Automatic
	
	
	
	
	
	
	

	Seasonal adjustment decomposition
	Type
	

	
	Additive
	
	
	
	
	
	
	

	
	Log-additive
	
	10 times series
	
	
	
	
	

	
	Multiplicative
	
	1 time series
	
	
	
	
	

	
	Other
	
	
	
	
	
	
	

	AGGREGATION

	Direct adjustment / indirect adjustment via components
	Direct adjustment

	Consistency amongst the different levels of breakdown
	-

	Time consistency 
(monthly/annual or quarterly/annual)
	Quarterly/annual

	(2/2)

	REVISIONS

	Model, filters, outliers, calendar regressors 
re-identification
	Seasonal adjustment models completely reviewed every year, when the latest data for the whole year are available. Also, with review of models we are using benchmarking and balancing techniques that makes the quarterly data to be consistent with the annual working days adjusted data. After updating the models, the changed year and three years back are benchmarked. In mostly time series data were logarithmic and all models are multiplicative. Calendar influence is being used, because Lithuania has quite a number of days off. Before the models were updated, ARIMA model were automatically selected and outliers were distinguished. Based on the results and trend obtained, the models were reviewed again and these settings were often adjusted manually.

	Parameters / factors re-estimation
	Factors re-estimation.

	Horizon for published revisions
	-

	QUALITY INDICATORS

	Quality measures used
	Difference between seasonal adjusted data and original.

	AVAILABILITY OF STRUCTURAL METADATA

	Links to methodological reports
	-

	Links to national calendar used 
	https://osp.stat.gov.lt/informaciniai-pranesimai?articleId=11595998,
https://osp.stat.gov.lt/kalendoriai?expanded=true.



	Availability of detailed information sufficient to allow users to replicate the process
	https://osp.stat.gov.lt/documents/10180/5118910/Leist%C5%B3+statyti+nauj%C5%B3+pastat%C5%B3+statybos+rodikliai+%5BEN%5D+1801.html.




