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Minutes 

 

The Seasonal Adjustment Steering Group (SASG) held its first meeting in the year 2014 in 

Frankfurt, hosted by the ECB.  

 

1. Approval of the agenda 

The agenda of the meeting was approved. 

 

2. SA TOOLS DEVELOPMENT 

2.1 Report from National Bank of Belgium 

The National Bank of Belgium (NBB) reported about the progress in the development of 

JDemetra+ achieved by the NBB team. Currently, a “frozen” version is provided to the 

Seasonal Adjustment Centre of Competence (SACC), while identified bugs have been fixed 

on a continuous basis. Seasonality tests have been integrated on the basis of tests provided in 

TRAMO. Regarding plug-ins, e.g. on benchmarking and temporal disaggregation, which have 

been integrated into JDemetra+, the SASG discussed how to proceed in terms of governance 

and testing. The group felt that the SACC may take over a pivotal role in that context, while 

the work on plug-ins should get a much less prominent role than the further development and 

testing of the core engines of JDemetra+, i.e. X-11, TRAMO and SEATS. 

The NBB  reported that the JoinUp website which had been used for the exchange of versions 

of JDemetra+ has not been working since Easter 2014. Hence, there is a need to install a new 

central repository, in particular for the interactions between the developer teams of the 

Bundesbank and the NBB. The group felt that in terms of providing versions of JDemetra+ to 

a certain community, two purposes should be distinguished, the exchange of almost finalised 

software and the exchange in the process of software development. The chairpersons 

suggested that a document should be prepared clarifying the current situation and outlining 

the options. The NBB will provide a proposal how this could be arranged. 

 



2.2 Report on JDemetra+ user manual 

The National Bank of Poland (NBP) informed the group about the current status of the 

manuals on Demetra+ and JDemetra+. For the Demetra+ manual the UK’s Office for 

National Statistics volunteered to provide support in editing the version for final publication. 

The NBP also outlined a timeline for completing and reviewing the JDemetra+ Manual. In 

terms of content, illustrative examples will be included in order to provide practical guidance 

in the concrete use of the respective software. 

The SASG agreed that the SACC will review the table of content of the JDemetra+ Manual. 

NBP plans to provide the next version of the JDemetra+ Manual in September 2014. Seasonal 

adjustment based on structural models and plug-ins will only be dealt with in later versions of 

the manual. Eurostat remarked that seasonal adjustment procedures based on structural 

models still do not entirely fulfil the requirements by the ESS guidelines on seasonal 

adjustment in terms of pre-treatment. For that reason these procedures might not be 

considered to be covered by the Manual. While the Manual focuses on the core engines X-11, 

TRAMO and SEATS, it was considered important to provide guidance on the use of plug-ins 

in the context of JDemetra+ and more detailed instructions would be left to the dedicated 

software-specific documentation. It was suggested to involve the providers of the plug-ins in 

drafting the documentation. 

 

2.3 Recent JDemetra+ testing results 

The Deutsche Bundesbank presented the findings of the tests conducted by their expert team 

on the X-11 part of JDemetra+. Using Win X-13 as a benchmark, missing options and 

differences in the results stemming from the use of a mix of stable and flexible moving-

average seasonal filters were found. The developer team of the Bundesbank will change and 

extend the X-11 part of the Java source code and the team of the NBB will integrate it in 

JDemetra+. 

In addition, the Bundesbank is conducting a test of the RegARIMA/TRAMO part of 

JDemetra+ referring to selected specifications of RegARIMA models, while not conducting a 

mass testing. The chairperson of the SACC expressed the strong interest of the SACC in 

integrating the Bundesbank’s findings from the testing of RegARIMA/TRAMO into the 

SACC’s testing protocol. More generally, he called for sharing with the SACC the 

information about identified bugs. 

 

3. POINTS FOR INFORMATION 

Presentation of some practical experiences using JDemetra+ 

As an example of using JDemetra+ for production, the NBP presented their work on the 

seasonal adjustment of the HICP for Poland. From a practical perspective, the user-friendly 



arrangements of the applications within JDemetra+ has been considered to be an important 

asset, in particular in situations in which less experienced persons have to back-up for 

seasonal adjustment experts. 

The NBP developed and implemented the seasonal adjustment of the HICP for Poland in the 

context of a cooperation of the ECB with Central Banks of the EU (ESCB). The main purpose 

of this cooperation on seasonal adjustment of national HICPs is to provide input for the 

Central Banks’ internal forecasts, while it is not intended to publish the results beyond the 

ESCB community. The Bundesbank plays a key role in this cooperation, developing and 

conducting seasonal adjustment of national HICPs not only for Germany, but also for other 

euro area and EU countries for which the respective National Central Banks (NCBs) do not 

intend to join the cooperation. The NCBs of Poland and Slovakia have created seasonal 

adjustment procedures for their national HICPs; other NCBs may follow. The Bundesbank 

reported about concrete experiences by the Bundesbank’s expert team. The treatment of 

seasonal breaks in HICPs for non-energy industrial goods, caused by the implementation of 

an EU Regulation on the treatment of seasonal items in HICPs, has been an issue in many 

national data. 

 

4. POINTS FOR DISCUSSION  

4.1 Revision of the ESS Guidelines on Seasonal Adjustment 

Eurostat informed the SASG about the latest version of the reviewed ESS Guidelines on 

Seasonal Adjustment. The revised and extended guidelines, on which the SASG reached 

common agreement, were not approved by the ESS group of Directors on Methodology 

(DIME) in its meeting in February 2014. The DIME group was seeking for a parallel release 

of the new guidelines and the official release of JDemetra+. However, as confirmed by the 

discussion during the SASG meeting, it is advisable not to list concrete software packages 

explicitly in the guidelines and therefore also refrain from referencing to JDemetra+. Rather, 

the SASG suggests that the guidelines should be more generic in terms of recommended 

software packages, also with respect whether or not the software is freely available. 

Eurostat will report at the forthcoming preparatory meeting to the chairperson of the DIME 

group in order to get the approval at the next meeting of the DIME group. 

A chapter about seasonal adjustment and chain-linking was added to the guidelines. When 

chain-linked series of aggregated data are seasonally adjusted indirectly by weighting together 

chain-linked component series, the trend level of the aggregate series might be adversely 

affected, in particular when a certain month or quarter are the linking periods. Some concerns 

regarding complexity and a lack of clarity of the chapter on chain-linking were raised arguing 

that the topic could be left to documentation which is dealing with chain-linking in a broader 

and more generic context. Other members of the SASG were of the opinion that it is 



justifiable to add recommendations about chain-linking given the interrelation of the chain-

linking technique and the likelihood of adverse trend-level effects. The SASG decided to keep 

the new Section (6.5) and invited its members to provide comments. A written procedure will 

be launched by Eurostat to collect comments to this and other modifications to the guidelines 

(Sections 3.2, 3.4, 3.5 and 3.6). A finalised version will then be made available by end of 

summer, targeting at providing it to the DIME for written consultation and to the ESS 

Committee, tentatively, for approval in its November-2014 meeting. 

 

4.2 Next steps for the Seasonal Adjustment Centre of Competence 

The coordinator of the SACC reported about the setting-up of the Centre of Competence on 

Seasonal Adjustment (SACC). The SACC started its work in April 2014; the kick-off meeting 

was held in May. Four National Statistical Institutes, INSEE, Istat, the ONS and Statec, and 

two international experts participate in the SACC. 

The SASG approved the proposal by the SACC to steer a renewed Seasonal Adjustment User 

Group (SAUG). The SAUG will primarily assess the testing of JDemetra+ and may start its 

work in September 2014. The SASG also approved the proposed mandate for the SAUG. 

Regarding its work arrangements, the SACC will prepare a communication plan and further 

elaborate the protocol to be used for documenting the testing exercise. A letter for 

communication purposes on the SACC to be addressed to stakeholders was presented to the 

SASG. The SASG endorsed the proposed letter that the co-chairpersons of the SASG will 

sign and send to the DIME and the ESCB. 

 

5. Any other business 

INSEE briefly informed the SASG about the project for the creation of a new web-service on 

seasonal adjustment for which INSEE started a cooperation with the statistical offices of 

Australia and New Zealand (initiative within the CSPA – Common Statistical Production 

Architecture – project of the High Level Group for the modernisation of statistical production 

and services (led by UNECE). 

 

6. Next steps 

The next meeting will be held at Eurostat in Luxembourg in November or December 2014. 

The co-secretariats will liaise and provide a concrete proposal for a date for the meeting. 


