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


GUIDELINES / GLOSSARY

	Group of series:

[bookmark: _GoBack]INDUSTRIAL PRODUCTION INDEX (IPP)

	Country / Institution
	Czech Republic / Czech Statistical Office

	Contact person responsible for SA
	Radka Lechnerová (radka.lechnerova@czso.cz)

	GENERAL INFORMATION 

	Frequency
	Quarterly

	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
	
	
	31
	
	3
	8
	4

	
	Only calendar adjusted
	
	
	31
	
	3
	8
	4

	
	Other adjustments (e.g. outliers correction)
	
	
	0
	
	0
	0
	0

	
	Only seasonally adjusted
	
	
	0
	
	0
	0
	0

	
	Seasonally and calendar adjusted
	
	
	0
	
	0
	0
	0

	
	Trend-cycle
	
	
	0
	
	0
	0
	0

	
	Others
	
	
	0
	
	0
	0
	0

	Method used
	Parametric (TRAMO-SEATS)

	Software used
	JDemetra+

	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

	
	No effect
	
	
	1
	
	0
	0
	0

	
	Trading/working day
	
	
	30
	
	3
	8
	4

	
	Moving holidays (Easter)
	
	
	0
	
	0
	0
	0

	
	Leap year
	
	
	27
	
	3
	8
	4

	
	Others
	
	
	
	
	
	
	

	No calendar adjustment
	Not statistically significant calendar effect (95% confidence level)

	Calendar used
	Country specific: Yes
Series specific: No

	OTHER PRE-ADJUSTMENT

	Detection and replacement of outliers
	Yes (additive outliers, level shifts and transitory changes)

	SEASONAL ADJUSTMENT

	Model/filter selection
	Type
	NACE nomenclature

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

	
	Manual
	
	
	31
	
	3
	8
	4

	
	Automatic
	
	
	
	
	
	
	

	Seasonal adjustment decomposition
	Type
	

	
	Additive
	
	
	2
	
	0
	1
	0

	
	Log-additive
	
	
	
	
	
	
	

	
	Multiplicative
	
	
	29
	
	3
	7
	4

	
	Other
	
	
	
	
	
	
	

	AGGREGATION

	Direct adjustment / indirect adjustment via components
	Direct adjustment

	Consistency amongst the different levels of breakdown
	Preference is put on the quality of adjustment all individual time series; consistency in models of time series between different levels of aggregations are considered

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



		(2/2)

	REVISIONS

	Model, filters, outliers, calendar regressors 
re-identification
	Models are revised once a year, always with the regular yearly revisions of non-adjusted data. Ad-hoc, exceptionally, some adjustments are made for individual models, especially checking of outliers, depending on quality measures and real situation in respective industries.

For a routine quarterly adjustments we use the option “Partial concurrent adjustment – Parameters” as a default.


	Parameters / factors re-estimation
	Number of regressors, the way of decomposition, and the Easter effect factor are usually not changed within routine practice. However depending on quality indications (in JDemetra+) they might be a subject of revision and adjustments, esp. within the regular annual revisions.

	Horizon for published revisions
	Adjustment is performed on the whole time series, but only last quarter is submitted to Eurostat. With first quarter of new year it is performed revision all quarters of previous year.

	QUALITY INDICATORS

	Quality measures used
	General diagnostics in JDemetra+
P-values of individual factors
Graphs in JDemetra+ (decomposed series, S-I ratio)
Spectral analysis (residuals)

	AVAILABILITY OF STRUCTURAL METADATA

	Links to methodological reports
	-

	Links to national calendar used 
	National calendar is in compliance with official bank holidays. 
Fixed days: Jan 1, May 1, May 8, July 5, July 6, Sept 28(since 2000), Oct 28, Nov 17 (since 2000), Dec 24, Dec 25, Dec 26.
Pres-specified: Easter, Easter Monday, Easter Friday (since 2016).

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



