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The univariate seasonal adjustment method was improved by developing a
flexible model in which both level and slope can be varied independently, a method for estimating
the stationary AR component that allows to specify ranges of absolute values and declinations of
eigenroots, two types of constrained models for the day-of-week effect, a method for incorporating
dummy variables, and a method for handling multiple seasonal components. These methods were
developed to extend the conventional Decomp model.

These methods were implemented in Fortran and R. For the multivariate seasonal adjustment method, we
developed a general-purpose platform, proposed a multivariate trend model and a stationary AR model
as component models, and developed their estimation methods.

We devised analytical and visualization methods for the analysis of multivariate stationary time

series obtained by seasonal adjustment, and applied them to the analysis of real data.
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