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	Seasonal decomposition and adjustment is used widely by government agencies and central banks

for analysis of time series.  The X-13ARIMA-SEATS methodology is based on regression models

with ARIMA errors (reg-arima models).

The aim of the project is to give an overall description of the components of the model and

the available statistical procedures, and apply them to monthly and/or quarterly time series.

More ambitious students would study in more detail specific topics of their choice. Examples

of such topics are (i) estimation in reg-arima models and (ii) trading day adjustment.

Computations will be done with R and the program X-13ARIMA-SEATS developed by the US Census

Bureau. The web page of the latter is http://www.census.gov/srd/www/x13as/ and provides 

the software and extensive resources. Students who might be interested in this project could

start exploring by looking at the section "Resources for new users" at the right-hand side of

that web page.

	6
	References
	http://www.census.gov/srd/www/x13as/


	7
	Prerequisite courses
	MATH38032

	
	

	8
	Additional notes
	


Supervisor:
Georgi Boshnakov
