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This book explores widely used seasonal adjustment methods and recent
developments in real time trend-cycle estimation. It discusses in detail the
properties and limitations of X12ARIMA, TRAMO-SEATS and STAMP - the
main seasonal adjustment methods used by statistical agencies.  Several real-
world cases illustrate each method and real data examples can be followed
throughout the text. The trend-cycle estimation is presented using nonparametric
techniques based on moving averages, linear filters and reproducing kernel
Hilbert spaces, taking recent advances into account. The book provides a
systematical treatment of results that to date have been scattered throughout the
literature.

Seasonal adjustment and real time trend-cycle prediction play an essential part at
all levels of activity in modern economies. They are used by governments to
counteract cyclical recessions, by central banks to control inflation, by decision
makers for better modeling and planning and by hospitals, manufacturers,
builders, transportation, and consumers in general to decide on appropriate
action.

This book appeals to practitioners in government institutions, finance and
business, macroeconomists, and other professionals who use economic data as
well as academic researchers in time series analysis, seasonal adjustment
methods, filtering and signal extraction. It is also useful for graduate and final-
year undergraduate courses in econometrics and time series with a good
understanding of linear regression and matrix algebra, as well as ARIMA
modelling. 
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This book explores widely used seasonal adjustment methods and recent developments in real time trend-
cycle estimation. It discusses in detail the properties and limitations of X12ARIMA, TRAMO-SEATS and
STAMP - the main seasonal adjustment methods used by statistical agencies.  Several real-world cases
illustrate each method and real data examples can be followed throughout the text. The trend-cycle
estimation is presented using nonparametric techniques based on moving averages, linear filters and
reproducing kernel Hilbert spaces, taking recent advances into account. The book provides a systematical
treatment of results that to date have been scattered throughout the literature.

Seasonal adjustment and real time trend-cycle prediction play an essential part at all levels of activity in
modern economies. They are used by governments to counteract cyclical recessions, by central banks to
control inflation, by decision makers for better modeling and planning and by hospitals, manufacturers,
builders, transportation, and consumers in general to decide on appropriate action.

This book appeals to practitioners in government institutions, finance and business, macroeconomists, and
other professionals who use economic data as well as academic researchers in time series analysis, seasonal
adjustment methods, filtering and signal extraction. It is also useful for graduate and final-year
undergraduate courses in econometrics and time series with a good understanding of linear regression and
matrix algebra, as well as ARIMA modelling. 
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Editorial Review

From the Back Cover

This book explores widely used seasonal adjustment methods and recent developments in real time trend-
cycle estimation. It discusses in detail the properties and limitations of X12ARIMA, TRAMO-SEATS and
STAMP - the main seasonal adjustment methods used by statistical agencies.  Several real-world cases
illustrate each method and real data examples can be followed throughout the text. The trend-cycle
estimation is presented using nonparametric techniques based on moving averages, linear filters and
reproducing kernel Hilbert spaces, taking recent advances into account. The book provides a systematical
treatment of results that to date have been scattered throughout the literature.

Seasonal adjustment and real time trend-cycle prediction play an essential part at all levels of activity in
modern economies. They are used by governments to counteract cyclical recessions, by central banks to
control inflation, by decision makers for better modeling and planning and by hospitals, manufacturers,
builders, transportation, and consumers in general to decide on appropriate action.

This book appeals to practitioners in government institutions, finance and business, macroeconomists, and
other professionals who use economic data as well as academic researchers in time series analysis, seasonal
adjustment methods, filtering and signal extraction. It is also useful for graduate and final-year
undergraduate courses in econometrics and time series with a good understanding of linear regression and
matrix algebra, as well as ARIMA modelling.

About the Author

Estela Bee Dagum is currently a Research Professor of the Department of Statistical Sciences of the
University of Bologna, Italy where she was a Full Professor for 10 years until 2007 (appointed by Chiara
Fama, an Italian system for appointing internationally recognized scientists of the very highest caliber). From
2007 until December 2009 she was appointed as Alumna of the Business Survey and Methodology Division
at Statistics Canada to serve as a consultant on time series issues, particularly on linkage, benchmarking,
trend and seasonal adjustment. Previously, Estelle Bee Dagum was Director of the Time Series Research and
Analysis Centre of Statistics Canada where she worked for 21 years (1972-1993). In 1980, she developed the
X11ARIMA seasonal adjustment method, later modified to X12ARIMA, which is currently used by most of
the world’s statistical agencies. In 1994, she jointly developed a benchmarking regression method that is
currently used by Statistics Canada and other agencies for benchmarking, interpolation, linkage and
reconciliation of time series systems. Estelle Bee Dagum has served as a consultant to a large number of
governments and private entities, published 19 books on time series analysis related topics, and more than
150 papers in leading scientific and statistical journals.

Silvia Bianconcini is an Associate Professor at the Department of Statistical Sciences, University of
Bologna, where she received her PhD on Statistical Methodology for the Scientific Research. Her main
research interests are time series analysis with an emphasis on signal extraction, longitudinal data analysis
based on latent variable models, and statistical inference of generalized linear models.



Users Review

From reader reviews:

Megan Fairbanks:

The book Seasonal Adjustment Methods and Real Time Trend-Cycle Estimation (Statistics for Social and
Behavioral Sciences) gives you the sense of being enjoy for your spare time. You may use to make your
capable a lot more increase. Book can to get your best friend when you getting pressure or having big
problem with your subject. If you can make studying a book Seasonal Adjustment Methods and Real Time
Trend-Cycle Estimation (Statistics for Social and Behavioral Sciences) being your habit, you can get far
more advantages, like add your capable, increase your knowledge about some or all subjects. You could
know everything if you like open and read a publication Seasonal Adjustment Methods and Real Time
Trend-Cycle Estimation (Statistics for Social and Behavioral Sciences). Kinds of book are a lot of. It means
that, science publication or encyclopedia or other people. So , how do you think about this reserve?

Kenneth Hill:

This Seasonal Adjustment Methods and Real Time Trend-Cycle Estimation (Statistics for Social and
Behavioral Sciences) are generally reliable for you who want to be described as a successful person, why.
The explanation of this Seasonal Adjustment Methods and Real Time Trend-Cycle Estimation (Statistics for
Social and Behavioral Sciences) can be one of the great books you must have will be giving you more than
just simple examining food but feed a person with information that maybe will shock your earlier
knowledge. This book is usually handy, you can bring it just about everywhere and whenever your
conditions throughout the e-book and printed types. Beside that this Seasonal Adjustment Methods and Real
Time Trend-Cycle Estimation (Statistics for Social and Behavioral Sciences) giving you an enormous of
experience for example rich vocabulary, giving you trial of critical thinking that we all know it useful in your
day exercise. So , let's have it and revel in reading.

Betty Giuliani:

You can find this Seasonal Adjustment Methods and Real Time Trend-Cycle Estimation (Statistics for Social
and Behavioral Sciences) by go to the bookstore or Mall. Just viewing or reviewing it might to be your solve
issue if you get difficulties to your knowledge. Kinds of this publication are various. Not only by written or
printed but in addition can you enjoy this book through e-book. In the modern era similar to now, you just
looking by your mobile phone and searching what your problem. Right now, choose your ways to get more
information about your book. It is most important to arrange yourself to make your knowledge are still
upgrade. Let's try to choose suitable ways for you.

Theresa Tompkins:

What is your hobby? Have you heard that will question when you got pupils? We believe that that concern
was given by teacher with their students. Many kinds of hobby, Everyone has different hobby. So you know
that little person like reading or as looking at become their hobby. You need to know that reading is very
important as well as book as to be the issue. Book is important thing to incorporate you knowledge, except



your personal teacher or lecturer. You find good news or update regarding something by book. Many kinds
of books that can you take to be your object. One of them is actually Seasonal Adjustment Methods and Real
Time Trend-Cycle Estimation (Statistics for Social and Behavioral Sciences).
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