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A Korean Seasonal Adjustment Program
BOK-X-12-ARIMA

GeungHee Leel)

ABSTRACT
To compile seasonally-adjusted statistics for Korcan economic statistics accurately. it
is necessary to develop a Korean seasonal adjustment program. In this paper. the Korean
seasonal adjustment program BOK-X-12-ARIMA, developed through modification of the
U.S. Bureau of the Census’s X-12-ARIMA | is explained in detail.

Keywords: Korean Seasonal Asjustment Method; Menu-driven program; X-12-1ARIMA:
RegARIMA model.
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