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The status report at a glance

• A large and dedicated team: SACE, SACE, Partners;
• JD+, a software welcomed by users: 3 releases, more than 8600

downloads of JD+ 2.2.x;
• A comprehensive wiki documentation;
• A R interface: the RJDemetra package;
• An active helpdesk; requests from 46 countries and 81 institutes

throughout the World;
• Several extensions already available: Temporal Disaggregation and

Benchmarking, revision analysis, Eurostat Job vacancy survey quality
report, Bundesbank’s plug-ins (ConCur, X12 SpecParser, TransReg);

• Others ready for testing through R: High-frequency data, enhanced
Temporal disaggregation and benchmarking, alternative linear filters,
time-varying TD coefficients, State Space models etc.;

• Numerous training courses (with JD+) throughout the World;

.... and this is just the beginning ....
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The Seasonal Adjustment Triptych is now complete ....

• Guidelines: “The European Statistical System Guidelines on
Seasonal Adjustment” (Eurostat, 2015);

� http://ec.europa.eu/eurostat/web/
products-manuals-and-guidelines/-/KS-GQ-15-001

• Software: JDemetra+ version 2.2.2 (January 2019);
� https://github.com/jdemetra

• Methodology: “Handbook on Seasonal Adjustment” (Eurostat,
May 2018);

� ec.europa.eu/eurostat/web/
products-manuals-and-guidelines/-/KS-GQ-18-001

• And the European Seasonal Adjustment Center of Excellence

(SACE) since 2014.
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The SACE-SAUG Team

A wonderful team ....

• 22 European countries and ..... Australia;

• 4 international organizations (Eurostat, ECB, IMF, OECD);

• 19 National statistical institutes and 3 National banks;

• For a total of 44 people.
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SACE Members

Note: due to a lack of resources, INE Portugal had to leave the SACE.
An amendment was accepted by Eurostat according which Insee backs up
INE.
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SACE Partners
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SAUG
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JDemetra+

• The European time series software for official statistics;

• Developed by the National Bank of Belgium and the BundesBank;

• 2.2.0 (July 2017), 2.2.1 (April 2018) and 2.2.2 (January 2019);

• As of March 1st 2019, 8654 downloads of version 2.2.x (631
downloads of version 2.2.2 in 40 days!);

• Versions were released after being heavily tested by SACE and
SAUG members (WP3 of the agreement).
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Downloads
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A comprehensive wiki documentation

• The team in charge: Sylwia Grudkowska, Patrick Foley, David de Antonio
Liedo, Atanaska Nikolova and Anna Smyk.

• Work Package 2, Deliverable 4 of the agreement.
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JDemetra+ on Youtube

• Note also the availability on Youtube of a 17-mn tutorial: “How to
seasonally adjust economic time series using JDemetra+” by Andreea
Mirica (SAUG, Romania).

• https://www.youtube.com/watch?v=cYDyEqMSjZ8
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The RJDemetra package

• Based on JD+ Java routines;
• All JD+ features associated with all R possibilities;
• Main developers: Anna Michalek (ECB) and Alain Quartier-la-Tente

(Insee) under NBB supervision;
• We expect a large testing and feedback from the R community.
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The SA Helpdesk

• Still very active;

• Some statistics as of March 1st:
• 240 “real” questions;
• from 82 different institutes.

• Most of the requests are quickly solved; a few bugs remain.

• Work Package 2, Deliverable 3 of the agreement.

# Other # # of # of % Average
of Posts cases of Questions Real Questions Institutes Solved Duration

215 51 266 240 82 98.75 2.27
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Who is using JD+?

• A difficult question since GitHub downloads are anonymous;

• From the helpdesk requests, we have some ideas:

Users #
National Statistical Institute 39
Others (University, etc.) 21
National Bank 15
International Organization 7
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Plug-Ins and various extensions

• 4 plug-ins are on the SACE agenda (Work Package 5):
• D1: Plug-in for benchmarking and documentation
• D2: Plug-in for quality reporting and documentation
• D3: Plug-in for analysis of revisions and documentation
• D4: Plug-in to deal with seasonality of weekly and daily data

• Much more has been done;

• A more flexible approach, based on an improved
communication between JD+ Java routines and R, is adopted
to facilitate prototyping and testing of new methods.
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D1: Plug-in for Temporal disaggregation and benchmarking

• The plug-in is ready and its documentation is under review.

• NBB is developing a R package, based on JD+ Java routines,
in order to:

• Easily manage a system of constraints between the variables,
like in JEcotrim but without developing a specific script
language;

• Incorporate and test new methods directly based on state
space models.

• A first version of the program is already in test at the NBB. A
first release will be ready by the end of the Grant.
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D2: Plug-in for quality reporting and documentation

• This is not a plug-in any more but a feature as any user of JD+ 2.2.2 can
now tailored its own output: the demetra-m output csv matrix,which has
been extended to the complete list of diagnostics selected by INSEE and
ISTAT, can now be customized.

• A simulation study, by INSEE and ISTAT, is ongoing in order to:

• Seek out likely redundancies between some indicators (seasonality
tests for example);

• Find an “optimal” list of quality indicators that could state on the
quality of the adjustment.

• The study is using simulated series (the “Frankenstein” series)
reconstructed from observed trend-cycle and seasonal components.

• Final results and conclusions will be ready by the end of the Grant.
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D3: Plug-in for analysis of revisions and documentation

• A first release of the plug-in has been developed by Eurostat for JD+ 2.1;
• The tests done by the SACE revealed minor bugs;
• The plug-in has been recently adapted for JD+ 2.2.2 and is still under

test.

• It is not clear anyway why this should be a plug-in:
• By nature, JD+ handles one date variable only and not 2 as

required when performing a revision analysis;
• The GUI is not really used by the plug-in;
• The plug-in does not use any JD+ Java routines and is more a

standalone tool.
• A R-package could be a better solution. Moreover it could also benefit

from some JD+ Java routines to implement analysis based on state space
models.

• Anyway, the current plug-in will be delivered for JD+ 2.2.x with its
documentation by the end of the Grant.
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D4: Plug-in to deal with seasonality of weekly and daily data

• The idea of a “plug-in” has been abandoned for several reasons:

• JD+ 2.2.x cannot handle by design higher frequencies than monthly
and such a plug-in will only be available in JD+ 3.0;

• The current methods, X12 and Tramo-Seats, must be adapted to
handle these high frequencies and this is not straightforward;

• The theory is not yet completely ready and all the ideas presented in
the Handbook of Seasonal Adjustment (Chapter 29) have still to be
tested and evaluated.

• NBB developed a set of Java routines for the adjustment of high
frequency data, that can be easily used in R.

• These routines are available on GitHub, with a documentation, at
https://github.com/nbbrd/jd3-rtests.
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More has been done .....

• The RJDemetra package;

• The Bundesbank developed several plug-ins:

• KIX: A plug-in for the aggregation of chain-linked series;
• TransReg: A plug-in for transforming user-defined regressors;
• ConCur: A plug-in for controlled current adjustment;
• Excel Adapter: A plug-in to use Excel as ’database’ for controlled

current adjustment;
• SpecParser: A plug-in to translate *.spc files from Census X-12

ARIMA to JDemetra+.

• A specific plug-in was also developed for Eurostat Unit in charge of the
Job Vacancy Survey to assess the quality of the seasonal adjustment
made by Member States.
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Deliverable Status .....

All tasks in the agreement will be completed by the end of September 2019. 20



A point on the Human resources

We are a bit under but last months are traditionally very busy!!!
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A point on the Budget

• We are “rich” even if these meetings still have to be accounted
for.

• And we will have sufficient resources to organize a final .....
workshop on seasonal adjustment. When? Where?
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A final remark

• As the SACE coordinator, I am very proud of the achievements I
presented today. The crew is good and the work done quite impressive.

• And JDemetra+ is becoming a wonderful Lego game.
• So, why not going for a new 3-year mission? To explore strange new

methods, to seek out new techniques and new algorithms and to boldly
go where no statistician has gone before?
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