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GUIDELINES / GLOSSARY

	Group of series:

INDEX OF INDUSTRIAL PRODUCTION

	Country / Institution
	LITHUANIA

	Contact for SA
	Dovile.Butkeviciute@stat.gov.lt;  Donatas.Slevinskas@stat.gov.lt

	GENERAL INFORMATION 

	Frequency
	Monthly

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

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

	[bookmark: _GoBack]
	Raw series
	
	90
	28
	
	
	5
	

	
	Only calendar adjusted
	
	39
	7
	
	
	
	

	
	Other adjustments (e.g. outliers correction)
	
	
	
	
	
	
	

	
	Only seasonally adjusted
	
	
	
	
	
	
	

	
	Seasonally and calendar adjusted
	
	51
	21
	
	
	5
	

	
	Trend-cycle
	
	
	
	
	
	
	

	
	Others
	
	
	
	
	
	
	

	Method used
	TRAMO/SEATS

	Software used
	JDemetra+ (Version 2.2.2)


	Publications
	Press release; 
EUROSTAT’S DATABASE 

	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
	
	
	
	
	
	
	

	
	Trading/working day 
(6 regressors )
	
	x
	x
	
	
	x
	

	
	Moving holidays (Easter)
	
	x
	x
	
	
	x
	

	
	Leap year
	
	x
	x
	
	
	x
	

	
	Others
	
	
	
	
	
	
	

	No calendar adjustment
	

	Calendar used
	Trading days calendar with specified national holidays.  

	OTHER PRE-ADJUSTMENT

	Detection and replacement of outliers
	Yes ( AO, LS,TS). A critical value of 3.5 is used.

	SEASONAL ADJUSTMENT

	Model/filter selection
	Type
	NACE nomenclature

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

	
	Manual
	
	90
	28
	
	
	5
	

	
	Automatic
	
	
	
	
	
	
	

	Seasonal adjustment decomposition
	Type
	

	
	Additive
	
	21
	2
	
	
	
	

	
	Log-additive
	
	69
	26
	
	
	5
	

	
	Multiplicative
	
	
	
	
	
	
	

	
	Other
	
	
	
	
	
	
	

	AGGREGATION

	Direct adjustment / indirect adjustment via components
	Direct adjustment of MIG groups, 2 digit and 3 digit levels according to Nace(rev. 2). 

	Consistency amongst the different levels of breakdown
	Yes for total industry, section level Nace with Nace 2 digit level.
No MIGs compared with 2digits Nace and total industry.

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

		(3/3)

	REVISIONS

	Model, filters, outliers, calendar regressors 
re-identification
	For  times series ARIMA models are  used. Concurrent adjustment once a year. 

	Parameters / factors re-estimation
	Concurrent adjustment once a year. 

	Horizon for published revisions
	Gross data are revised just for previous period, so adjusted data are also revised just for previous period, however at the end of the year longer adjusted time series are revised. The last update in Jan-23 was for period from Jan-19. The horizon of revision takes 4 years: current year and 3 years backwards.

	QUALITY INDICATORS

	Quality measures used
	For quality measurement it is used statistics tests on residuals (residual normality independence, asymmetry and residual seasonality), adequacy of ARIMA model, graphical analysis.

	AVAILABILITY OF STRUCTURAL METADATA

	Links to methodological reports
	-

	Links to national calendar used 
	-

	Availability of detailed information sufficient to allow users to replicate the process
	



