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ABSTRACT JI-Uk Klm ' Bong-Hae Yoon

H-12-ARIMA, the 118 Census Bures's new smascasl adjustment poogram & an enhanced version
of ¥-11 venant sessonal adjustment poogram. The chief souree of these new tools is moression model
with ARIMA whet we call BegABIMA model This method has also been enhanoeed by the addition
of several new options, ncloding the siding spens disgoostic procedows, the ahility o produee the
eiitons histeoy of & given sessonal adjustment, end & oew Henderson tweod flier The sessonal
adjustment of Seoul Indusirial Production Index(SIPI} wes done with monthly date between Januery
195 and December 1999 We ran sessonal ARIMA model with regrestion vanables used for holiday
and trading dav adjustment end fr sotomedic ootler denification sod adjusiment The ABRIMA
part of the mode] for SIPT wes 1eg(2 1 2000 1 1012 At disgnostic tesis with Q statistics, the shding
spans and the redisions histery soslwsis we found that the mesions] adjustment was stable
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