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Introduction

1. Short-term business statistics. 7 out of 27 Principal
European Economic Indicators

2. European Business Statistics Regulation: unadjusted data,
calendar adjusted data, seasonal and calendar adjusted data

3. JDemetra+ seasonal adjustment software in the ESS. Open-
source software developed by the National Bank of Belgium,
Deutsche Bundesbank and Eurostat
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Calendar effects adjustment

Obtain series whose values do not depend on the length of the
month, nor on the composition of the number of working days:

- trading days regressors
- leap-year regressors
- moving holidays regressors.

regarima residuals
normality: Uncertain (0,070
independence: Good (0.534)

spectral seas peaks. ood (U,541)

outliers
number of outliers: Linceriam (0 022

seats

seas variance: Good (0,250}

irregular variance: Good (0,450}
seas/irr cross-correlation: Good (0,455)




JDemetra+ regressors. Analysis and results

financed by the European Union
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Different results depending on the economic sector, but all the indicators show
better results with JDemetra+ trading day regressors



ARIMA model selection and outlier detection and correction

{ specifications ]
- Outliers fixed for period 2020-2023;

! - Maximum/minimum values of the

ranking of parameters in the regular and
workspace TEAM mModels seasonal parts;

- Regressors;

quality - etc.
indicators




INSTITUTIONAL ENVIRONMENT

4. Commitment to Quality

STATISTICAL PROCESSES

7. Sound Methodology

STATISTICAL PROCESSES

12. Accuracy and Reliability

8.Appropriate Statistical Procedures

14. Coherence and Comparability

10. Cost Effectiveness
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