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GUIDELINES / GLOSSARY

	Group of series:

Index of Industrial Production (IIP)

	Country / Institution
	Netherlands / CBS

	Contact for SA
	dbgt@cbs.nl

	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
	7
	68
	29
	-
	3
	10
	1

	
	Only calendar adjusted
	-
	-
	29
	-
	3
	6
	1

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

	
	Only seasonally adjusted
	-
	-
	-
	-
	-
	-
	-

	
	Seasonally and calendar adjusted
	-
	-
	29
	-
	3
	6
	1

	
	Trend-cycle
	-
	-
	-
	-
	-
	-
	-

	
	Others
	-
	-
	-
	-
	-
	-
	-

	Method used
	Parametric and filter 

	Software used
	RegARIMA X-12.release version 03-build177

	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
	-
	-
	5
	-
	2
	2
	0

	
	Trading/working day 

(1 regressor ()
	-
	-
	22
	-
	0
	5
	1

	
	Moving holidays (Easter)
	-
	-
	17
	-
	0
	5
	1

	
	Leap year
	
	
	12
	-
	0
	6
	1

	
	Others
	-
	-
	-
	-
	-
	-
	-

	No calendar adjustment
	

	Calendar used
	Country-specific: yes

Series-specific: yes

	Other Pre-Adjustment

	Detection and replacement of outliers
	Yes (additive) Are you checking also for LS (level shifts) and TC (temporary change?)

	Seasonal Adjustment

	Model/filter selection
	Type
	NACE nomenclature

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

	
	Manual
	-
	-
	-
	-
	
	
	

	
	Automatic
	-
	-
	29
	-
	3
	6
	1

	Seasonal adjustment decomposition
	Type
	

	
	Additive
	-
	-
	1
	-
	
	
	

	
	Log-additive
	-
	-
	-
	-
	-
	-
	-

	
	Multiplicative
	-
	-
	28
	-
	3
	6
	1

	
	Other
	-
	-
	-
	-
	-
	-
	-

	Aggregation

	Direct adjustment / indirect adjustment via components
	In the current situation (since 2015),  all figures (including special aggregates, except MIG’s) are indirectly adjusted.
Are data checked for residual seasonality? YES
Are MIGs directly adjusted? YES

	Consistency amongst the different levels of breakdown
	Yes for total industry and sections, 2 letter aggregates and corresponding Nace. 


	Time consistency 

(monthly/annual or quarterly/annual)
	Yes
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	Revisions

	Model, filters, outliers, calendar regressors 

re-identification
	Partial concurrent adjustment (once a year)

	Parameters / factors re-estimation
	Partial concurrent adjustment (once year calendar and s.a. every month)

	Horizon for published revisions
	N and WDA:       last two months ongoing. (quarter month: last 4 months).

SA:                      always last four months ongoing.

N, WDA and SA data are frozen  until year is finished and whole year will be revised.

Status of the figures:
Production and average daily production: The first provisional results are published by CBS within six to eight weeks after the end of the reporting month . Until 70 days after the end of a quarter, the provisional figures may change as a result of subsequent response. The figures normally won't be adjusted until, no later than six months after the end of the year , the last observed response is processed.
Seasonally adjusted average day production: the indices and developments of the seasonally adjusted daily production of the four most recent months are provisional. Within a year the figures are provisional until publication of the final figures for the year , no later than six months after the end of the year.


	Quality Indicators

	Quality measures used
	· AICC test, t-value, f-test, p-value, M1-M11, graphical inspection, residual test, trading day and seasonality.

	

	Links to methodological reports
	No

	Links to national calendar used 
	No

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


Automatic/filter selection is used. Manuel adjustments are normally made once per year in May/June.
� Information contained in this document refers to year 2014.





