SEASONAL ADJUSTMENT METADATA TEMPLATE * (1/2)

GUIDELINES/ GLOSSARY

Group of series:

INDEX OF RETAIL TRADEVOLUME

Country / Institution Italy, Italian National Institute of Statistics (ISTAT)

Contact person responsiblefor SA dett-rtd@istat.it

GENERAL | NFORMATION

Frequency Monthly

Published series/ NACE nomenclature (number of series)

relevant series Kind of adjustment iqi iqi idits | o NEHLTH | G47FO0D

/ 4 digits 3 digits 2 digits gg_mi_gﬂli 647 NFOOD_ X G473 MIGS ®| Total ®
G47_NF_OTH2 GA7_X G473

Raw series 3 2 1 4 3 - 13
Only calendar adjusted 0 0 0 0 0 -
Oth_er adj ustmepts (eq. 0 0 0 0 0 i
outliers correction)
Only seasonally adjusted 0 0 0 0 0 - 0
Seasonally and calendar
adjusted 3 2 1 4 3 - 13
Trend-cycle 0 0 0 0 0 - 0
Others 0 0 0 0 0 - 0

M ethod used REGARIMA

Softwar e used TRAMO/SEATS

Publications

CALENDAR ADJUSTMENT

Trading/working day NACE nomenclature

ad'ustment 5 . . . G47_NF_CLTH

(both published and Kind of calendar effects | 4digits | 3digits | 2digits | SN |7 N6 Y aums| MIGS | Total

confidential series) GA7 NF OTH2 | G4 X G478
No effect 0 0 0 0 0 - 0
Trading/working day 3 > 1 4 3 i 13
Moving holidays (Easter) 1 2 1 1 2 - 7
Leap year 0 1 1 0 2 - 4
Others 0 0 0 0 0 - 0

No calendar adjustment

Calendar used Country-specific working days

OTHER PRE-ADJUSTMENT

Detection and replacement of outliers | Yes(AQ, LS, TC, SO)

SEASONAL ADJUSTMENT

Model/filter selection NACE nomenclature
Type adigits | 3 digits igits | a4 N |, G¥FO0D

yp 9 9 2 digits N ot BATNFOOD_X G473 | MIGS Total
G47T NF_OTH2 | GAHTXGAT3

Manual 3 2 1 4 3 - 13
Automatic 0 0 0 0 0 - 0

Seasonal adjustment | Type

decomposition Additive 0 0 0 1 1 - 2
Log-additive 3 2 0 3 1 - 9
Multiplicative 0 0 0 0 0 - 0
Other 0 0 0 0 0 - 0

AGGREGATION

Direct adjustment / indirect adj ustment via i ) .
Indirect adjustment for the aggregated series G47_X_473 and G47

components
Consistency amongst the different levels of
breakdown Yes
Time consisten
o Monthly

(monthly/annual or quarterly/annual)

1 Annex of ESS Guidelines on Seasonal Adjustment, 2009 edition




Moddl, filters, outliers, calendar regressors
re-identification

Partial concurrent adjustment: once a year

Parameters/ factors re-estimation

Monthly estimation

ublished revisions

Horizon for

Quality measur es used

Linksto methodological reports

Whole time series

Parameters significance, diagnostics concerning residuals, model stability, graphical
analysis, seasonality tests, spectral analysis, analysis of revisions.

Linksto national calendar used

Availability of detailed infor mation sufficient to
allow usersto replicate the process

Detailed information are available upon request




