		SEASONAL ADJUSTMENT METADATA TEMPLATE	(1/2)

GUIDELINES / GLOSSARY

	Group of series:
INDEX OF PRODUCTION IN CONSTRUCTION

	Country / Institution
	Turkey/ TURKSTAT

	Contact person responsible for SA
	ebrusen@tuik.gov.tr


	GENERAL INFORMATION 

	Frequency
	Month

	Published series/
relevant series
	Kind of adjustment
	NACE nomenclature (number of series)

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

	
	Raw series
	
	
	2
	
	
	
	1

	
	Only calendar adjusted
	
	
	2
	
	
	
	1

	
	Other adjustments (e.g. outliers correction)
	
	
	
	
	
	
	

	
	Only seasonally adjusted
	
	
	
	
	
	
	

	
	Seasonally and calendar adjusted
	
	
	2
	
	
	
	1

	
	Trend-cycle
	
	
	
	
	
	
	

	
	Others
	
	
	
	
	
	
	

	Method used
	TRAMO/SEATS

	Software used
	TSW REV.197

	Publications
	

	CALENDAR ADJUSTMENT

	Trading/working day adjustment
(both published and confidential series)
	Kind of calendar effects
	NACE nomenclature

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

	
	Moving holidays (Eid al-Fitr, Eid al-Adha)and Leap Year
	
	
	2
	
	
	
	1

	No calendar adjustment
	

	Calendar used
	Reg-ARIMA approach are adopted in the context of TRAMO for the calendar adjustment. National calendar is used for the calendar adjustment. Several type of calendar regressors cover combinations of weekend (Sunday, Saturday-Sunday); fixed holidays (January 1st, April 23rd, May 1st, May 19th, August 30th, October 29th), moving holidays (Eid al-Fitr, Eid al-Adha) are tested and chosen according to t-test and economic validity. Regressors are evaulated each year. Calendar regressor covers moving holidays and leap year have used.

	OTHER PRE-ADJUSTMENT

	Detection and replacement of outliers
	A semi-automathic procedure (both using graphical inspection of residuals and Chen-Liu (1993) approach in the context of TRAMO) is employed in the detection of outliers. By the way, there is no condition on every outliers has an economic explanation, since the outlier structure of series may be changed according to the ARIMA model selected. Three different type of  (additive outliers, temporary changes, level shifts) are considered. Critical value of outliers detection (VA) is ranged between 2.5 and 3.5 according to the distirbution of outliers.

	SEASONAL ADJUSTMENT

	Model/filter selection
	Type
	NACE nomenclature

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

	
	Manual
	
	
	1
	
	
	
	

	
	Automatic
	
	
	1
	
	
	
	1

	Seasonal adjustment decomposition
	Type
	

	
	Additive
	
	
	
	
	
	
	

	
	Log-additive
	
	
	
	
	
	
	

	
	Multiplicative
	
	
	2
	
	
	
	1

	
	Other
	
	
	
	
	
	
	

	Remarks
	Automatic models selected by TRAMO are used. When there are problems in diagnostic checks, manual selection process is employed.

	AGGREGATION

	Direct adjustment / indirect adjustment via components
	Direct

	Consistency amongst the different levels of breakdown
	no

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

	REVISIONS

	Model, filters, outliers, calendar regressors 
re-identification
	The model, filters, outliers and calendar regressors are re-identified once a year (partial concurrent adjustment)

	Parameters / factors re-estimation
	The respective parameters and factors are re-estimated every time a new or revised data becomes available. Outliers are re-estimated by the period of the last year

	Horizon for published revisions
	Revisions are implemented on the data of the last three years excluding the current year when seasonally and calendar adjusted series publish.

	QUALITY INDICATORS

	Quality measures used
	Wide range of quality measures, together with graphical and spectral analysis provided by the software is used. Such as model fit, significance and plausibility of calendar adjustment coefficients and outliers, seasonality tests, residual seasonality etc.

	AVAILABILITY OF STRUCTURAL METADATA

	Links to methodological reports
	http://www.tuik.gov.tr/indir/m_t_metaveri/insaat_mv.pdf (in Turkish only)

	Links to national calendar used 
	http://en.wikipedia.org/wiki/Public_holidays_in_Turkey

	Availability of detailed information sufficient to allow users to replicate the process
	No



