Annex 1:
Seasonal adjustment metadata template
The form contains all relevant information about seasonal adjustment process performed by the Agency for statistics of Bosnia and Herzegovina for IPI series. IPI time series for Bosnia and Herzegovina are currently seasonally adjusted using JDemetra 2.2.3 software.
		SEASONAL ADJUSTMENT METADATA TEMPLATE	(1/2)

	Group of series: Industrial production volume index – Monthly Indices

	Country / Institution
	Bosnia and Herzegovina/ Agency for Statistics of Bosnia and Herzegovina

	Contact Person responsible for SA
(not a generic contact point)
	Fahir Kanlic and Radomir Mutabdzija / Agency for statistics of Bosnia and Herzegovina / Head of Department and Senior specialist 
fahir.kanlic@bhas.gov.ba ; maria.ostojic@bhas.gov.ba 

	GENERAL INFORMATION LINK TO OTHER STRUCTURAL METADATA FOR ORIGINAL(RAW) SERIES

	Frequency
	Monthly time series adjusted and published in monthly periodicity

	Published series/
relevant series
	Kind of adjustment
	Number of series by level of breakdown and kind of adjustment

	
	
	MIGs
	Total 

	
	
	Intermediate goods
	Capital goods
	Consumer durables
	Consumer non-durables
	Energy
	

	
	Raw series
	1
	1
	1
	1
	1
	1

	
	Only calendar adjusted series
	1
	1
	1
	1
	1
	1

	
	Other adjustments (e.g. outliers correction)
	
	
	
	
	
	

	
	Only seasonally adjusted
	
	
	
	
	
	

	
	Seasonally and calendar adjusted
	1
	1
	1
	1
	1
	1

	
	Trend-cycle
	1
	1
	1
	1
	1
	1

	
	Others
	
	
	
	
	
	

	
	(*) if the indicators are published at a quarterly level but are available at a monthly level, please indicate if the adjustment is made at monthly or a quarterly level.

	
	

	Method used
	■ Parametric: TRAMO/SEATS
 Non-parametric (please specify)

	Software used (please also specify the version)
	Software
JDemetra
	Version
2.2.3

	Publications
	title of hardcopy: Monthly Industrial Production Volume Index for Bosnia and Herzegovina
on-line access source: https://bhas.gov.ba/data/Publikacije/Saopstenja/2023/IND_01_2022_12_1_BS.pdf 
https://bhas.gov.ba/data/Publikacije/Saopstenja/2023/IND_02_2022_12_1_BS.pdf 



	CALENDAR ADJUSTMENT

	Frequency (**) Monthly series, adjusted and published at monthly level.

	
	Series by level of breakdown and kind of adjustment (weight/number of series)

	Calendar adjustment (trading/working day adjustment incl. moving holidays effect). If the indirect approach is followed the weight of the series on the aggregate should be indicated. If the direct approach is followed the number of series could be sufficient.

	Kind of adjustment
	Level of breakdown

	
	
	MIGs
	Total

	
	
	Intermediate goods
	Capital goods
	Consumer durables
	Consumer non-durables
	Energy
	

	
	No calendar adjustment
	FBIH, BD
	RS, BD
	FBIH, BD
	RS, BD
	FBIH, RS, BD
	RS

	
	Trading day/working day 
(Indicate the kind of regressor used)
	RS
	FBIH
	RS
	FBIH
	
	FBIH,BD

	
	Moving holidays effect (indicate which)
	
	FBIH
	
	
	
	

	
	Leap year effect
	RS
	FBIH
	RS
	FBIH
	
	FBIH,BD

	
	Others
	
	
	
	
	
	

	No calendar adjustment
	Reasons:
A priori decision
Not significant calendar effect
Other (specify)

	Calendar used
	Country-specific (national holidays) vs. default calendars
Series specific: applicable for all the series in the group(s) as opposed to all available at a monthly level, please indicate if the adjustment is made at monthly or at quarterly level
National calendar for Bosnia and Herzegovina (territory of Federation of BiH, Republika Srpska and Brcko District) used
Adjustment made at monthly level

	
	(**) if the indicators are published at a quarterly level but are available at a monthly level, please indicate if the adjustment is made at monthly or a quarterly level.

	OTHER PRE-ADJUSTMENT

	Detection and replacement of outliers (◦)
	yes


	
	(◦) In order to improve the seasonal and calendar effect estimate, not filtered out in the seasonally and /or trading day adjusted series.



	SEASONAL ADJUSTMENT

	
	Number of series by level of breakdown, type of filter selection and decomposition

	Model/filter selection
	Type
	Level of breakdown

	
	
	MIGs
	Total

	
	
	Intermediate goods
	Capital goods
	Consumer durables
	Consumer non-durables
	Energy
	

	
	Manual
	FBIH, RS, BD
	RS, BD
	RS, BD
	FBIH, BD
	RS, BD
	FBIH, RS, BD

	
	Automatic
	
	FBIH
	FBIH
	RS
	FBIH
	

	Seasonal adjustment decomposition
	Type
	

	
	Additive
	
	BD
	
	
	
	

	
	Log-additive
	
	
	
	
	
	

	
	Multiplicative
	FBIH, RS, BD
	RS, FBIH
	FBIH, RS, BD
	FBIH, RS, BD
	FBIH, RS, BD
	FBIH, RS, BD

	
	Other
	
	
	
	
	
	

	AGGREGATION

	Direct adjustment / indirect adjustment via components
	Direct adjustment for the Entity levels (Federation of BiH, Republika Srpska and Brcko District), Indirect approach used for calculation of SA indices for BiH – fixed weights are used (share of each Entity in total BiH) and kept fixed over five years period

	Consistency amongst the different levels of breakdown
	Not applicable

	Time consistency 
(monthly/annual or quarterly/annual)
	Not applicable

	REVISIONS

	Model, filters, outliers, calendar regressors 
re-identification
	Once a year and/or when base year for indexes is changed

	Parameters / factors re-estimation
	Partial concurrent adjustment when new observation becomes available

	Horizon for published revisions
	Complete series

	QUALITY INDICATORS

	Quality measures used
	No special quality measures used beside those available in program diagnostics

	AVAILABILITY OF STRUCTURAL METADATA

	Links to methodological reports
	In preparation

	Links to national calendar used 
	Calendar available on request

	Availability of detailed information sufficient to allow users to replicate the process
- all series
- published series
- other subsets (please specify)
	On request




