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16. Once the output settings are introduced, click the OK button.   

  
Figure 3.106: Options for the Csv matrix output.  

17. For each output format JDemetra+ informs about the status of the operation. An exemplary 
message in presented below.  

  
Figure 3.107: Generating output process result.  

  
3.2.2.2. Revision policies  

The saved results from the seasonal adjustment multi-process can be refreshed when new or 
modified observations are available. JDemetra+ offers several options for refreshing the output, 
which are in line with the ESS Guidelines on Seasonal Adjustment (2015) requirements.  
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1. To refresh the results open previously saved workspace using the path File → Open Workspace. 
Choose the multi-document from the Workspace window (see 2.1.1) and double click on it to 
display the multi-document menu (SAProcessing).  

  
Figure 3.108: Opening a multi-document.  

2. Several refreshment options are available.  

  
Figure 3.109: The Refresh menu.  

The meaning of the consecutive options is presented in the following table.   

Option  Meaning  

Partial concurrent adjustment → Fixed model  

The ARIMA model, outliers and other regression 
parameters are not re-identified and the values of 
all parameters are fixed. The transformation type 
remains unchanged.  
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Partial concurrent adjustment → Estimate 
regression coefficients  

The ARIMA model, outliers and other regression 
parameters are not re-identified. The coefficients 
of the ARIMA model are fixed, other coefficients 
are re-estimated. The transformation type remains 
unchanged.  

Partial concurrent adjustment → Estimate 
regression coefficients + Arima parameters  

The ARIMA model, outliers and other regression 
parameters are not re-identified. All parameters of 
the RegARIMA model are re-estimated. The 
transformation type remains unchanged.  

Partial concurrent adjustment → Estimate 
regression coefficients +  Last outliers   

The ARIMA model, outliers (except from the 
outliers in the last year of the sample) and other 
regression parameters are not re-identified. All 
parameters of the RegARIMA model are re-
estimated. The outliers in the last year of the 
sample are re-identified. The transformation type 
remains unchanged.  

Partial concurrent adjustment → Estimate 
regression coefficients + all outliers   

The ARIMA model and regression parameters, 
except from outliers) are not re-identified. All 
parameters of the RegARIMA model are re-
estimated. All outliers are re-identified. The 
transformation type remains unchanged.  

Partial concurrent adjustment → Estimate 
regression coefficients + Arima model   

Re-identification of the ARIMA model, outliers 
and regression variables, except from the calendar 
variables. The transformation type remains 
unchanged.  

Concurrent  Re-identification of all the RegARIMA model.  
3.2.2.2.1. Partial concurrent adjustment   

According to the ESS Guidelines on Seasonal Adjustment (2015), partial concurrent adjustment is the 
strategy in which the model, filters, outliers and calendar regressors are re-identified once a year 
and the respective parameters and factors re-estimated every time a new or revised data become 
available. JDemetra+ offers several types of partial concurrent adjustment.  

3.2.2.2.1.1. Partial concurrent adjustment → Fixed model  

The Partial concurrent adjustment → Fixed model strategy means that the ARIMA model, outliers and 
other regression parameters are not re-identified and the values of the parameters are fixed. In 
particular, no new outliers or calendar variables are added to the model as well as no changes 
neither in the calendar variables nor in the outliers’ types are allowed. The transformation type 
remains unchanged.  
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The picture below presents the initial model (on the left) and the results of the refreshment 
procedure with the Partial concurrent adjustment → Fixed model option (on the right). The parameters 
of the ARIMA part are not estimated and their values are the same as before. The trading days and 
outliers are fixed too and no new regression effects are identified.  

  
Figure 3.110: A Partial concurrent adjustment → fixed model revision policy results.  

3.2.2.2.1.2. Partial concurrent adjustment → Estimate regression coefficients  

The Partial current adjustment → Estimate regression coefficients option means that the ARIMA model, 
outliers and other regression parameters are not re-identified. The coefficients of the ARIMA model 
are fixed, other coefficients are re-estimated. In particular, no new outliers or calendar variables are 
added to the model as well as no changes neither in the calendar variables nor in the outliers’ types 
are allowed. The transformation type remains unchanged.  
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The picture below presents the initial model (on the left) and the results of the refreshment 
procedure with the Partial concurrent adjustment → Estimate regression coefficients option (on the 
right). The number of estimated parameters is 16 in the initial model and 14 in the revised model 
(the parameters of the ARIMA model are not estimated.  

  
Figure 3.111: The Partial concurrent adjustment → Estimate regression coefficients revision policy results.  
3.2.2.2.1.3. Partial concurrent adjustment → Estimate regression coefficient + Arima parameters  

The Partial concurrent adjustment → Estimate regression coefficient + Arima parameters strategy means 
that the ARIMA model, outliers and other regression parameters are not re-identified. All 
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parameters of the RegARIMA model are re-estimated but the explanatory variables remain the 
same. The transformation type remains unchanged.  

The picture below presents the initial model (on the left) and the results of the refreshment 
procedure with the Partial concurrent adjustment → Estimate regression coefficient + Arima parameters 
option (on the right). The parameters of the ARIMA part have been re-estimated and their values 
have been updated. Also regression coefficients have been re-estimated and the number of 
estimated coefficients in the revised model is the same as in the initial model (i.e. 16 estimated 
coefficients).  
The structure of the model remains unchanged while all coefficients have been updated.  

   
Figure 3.112: The Partial concurrent adjustment → Estimate regression coefficient + Arima parameters revision policy results.  



  

 Partial concurrent adjustment → 

Partial concurrent adjustment  
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3.2.2.2.1.4.   Estimate regression coefficient + Last outliers  

The  → Estimate regression coefficient + Last outliers strategy means that  
the ARIMA model, outliers (except from the outliers in the last year of the sample) and other 
regression parameters are not re-identified. All parameters of the RegARIMA model are re-
estimated. Software tests for the outliers in the last year of a data span and include in the model 
those which are statistically significant. The transformation type remains unchanged.  

The picture below presents the initial model (on the left) and the results of the refreshment 
procedure with the Partial concurrent adjustment → Estimate regression coefficient + Last outliers option 
(on the right). The parameters of the ARIMA part have been re-estimated and their values have 
been updated. Also regression coefficients have been re-estimated. The number of estimated 
coefficients in the revised model is larger than the initial model because an additional outlier has 
been identified in the last year of a data span.  
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Figure 3.113: The Partial concurrent adjustment → Estimate regression coefficient + Last outliers revision policy results.  



  

 Partial concurrent adjustment → 

Partial concurrent adjustment  
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3.2.2.2.1.5.   Estimate regression coefficient + outliers  

The  → Estimate regression coefficient + outliers option means that the  
ARIMA model and regression parameters, except from the parameters for the outliers, are not 
reidentified. The parameters of these variables are re-estimated. All outliers are re-identified, i.e. 
the previous outcome of the outlier detection procedure is not taken into account and all outliers 
are identified and estimated once again. The transformation type remains unchanged.  

The picture below presents the initial model (on the left) and the results of the refreshment 
procedure with the Partial concurrent adjustment → Estimate regression coefficient + outliers option (on 
the right). The parameters of the ARIMA part have been re-estimated and their values have been 
updated. Also regression coefficients for the calendar variables have been re-estimated. In the 
revised model there is no Prespecified outliers section. Instead, the outliers were re-identified.  
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Figure 3.114: The Partial concurrent adjustment → Estimate regression coefficient + outliers revision policy results.  
3.2.2.2.1.6.   Estimate regression coefficient + Arima model  

The  → Estimate regression coefficient + Arima model option means that  



  

 Partial concurrent adjustment → 

Partial concurrent adjustment  
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the ARIMA model, outliers and regression variables, except from the calendar variables are 
reidentified. All parameters are re-estimated. The transformation type remains unchanged.  

 The picture below presents the initial model (on the left) and the results of the refreshment 
procedure with the Partial concurrent adjustment → Estimate regression coefficient + Arima model 
option (on the right). The parameters of the ARIMA part have been re-estimated and their values 
have been updated. Also regression coefficients for the calendar variables have been re-estimated. 
In the revised model there is no Prespecified outliers section. Instead, the outliers were re-identified.  

The picture below presents the initial model (on the left) and the results of the refreshment 
procedure for the concurrent adjustment → Estimate regression coefficient + Arima model option (on the 
right). The ARIMA part have been re-identified (a change from (2,1,0)(0,1,1) to (0,1,1)(1,1,1)). In 
contrast to the initial model, in the updated model the mean effect was detected and estimated.  
Also the results of the automatic outlier identification are not the same in both models.  
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Figure 3.115: The Partial concurrent adjustment → Estimate regression coefficient + Arima model revision policy results.  

3.2.2.2.2. Concurrent adjustment  

According to the ESS Guidelines on Seasonal Adjustment (2015), concurrent adjustment means that 
the model, filters, outliers, regression parameters and transformation type are re-identified and the 
respective parameters and factors re-estimated every time new observation is available. This option 
in JDemetra+ means that the completely new model is identified, and the previous results are not 
taken into account.  
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The picture below presents the initial model (on the left) and the results of the refreshment 
procedure with the Concurrent adjustment option (on the right). The transformation type has 
changed from none to log. The ARIMA part have been re-identified (a change from (0,1,1)(1,1,0) to 
(1,1,0)(0,1,1)). In contrast to the initial model, in the updated model the trading days and a leap 
year effect have been not estimated. Also the results of the automatic outlier identification are not 
the same in both models.  

  
Figure 3.116: The Concurrent adjustment revision policy results.  
3.3. Time series modelling  

Time series modelling scenarios are designed for a time series analysis that includes identification 
and estimation of an ARIMA model as well as abnormal values and calendar effects. It is done by 


