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• 1.0 Introduction
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The Consumer Price Index (CPI) is widely used as a tool for measuring price
changes over a period of time of a fixed basket of goods and services commonly
consumed by the population. It has served a variety of purposes mainly for
adjustments in transaction flows in the economic system. As one of the country's
economic indicators, it gives the true picture of the current conditions in the national
economy. It is composed of almost 400 items gathered twice a month all-over the
Philippines.

The purpose of this study is to determine the presence of seasonality in the CPI
series using X11-ARIMA/88 package. Through the use of the package, fluctuations due
to seasonal variation will be determined. Seasonality in the series can mask the
movement of long term trend and cause confusion to the economic picture. Thus,
taking out the seasonal components in the series will give us a true picture of the
current conditions in the national economy. The policy makers or policy advisers at a
glance, can read the trend from an economic time series without being hampered by
seasonal movements.

Computation of the CPI 1988 = 100 series was done with the use of 13
separate regional market baskets which were scientifically drawn based on the 1985
Commodity and Outlet Survey (COS) and the weights used were derived from the
results of the 1988 Family Income and Expenditure Survey (FIES). The base price is the
annual average price of a commodity or services in 1988 from January to December.

CPI series is available monthly from January 1973 to January 1993 and released
every first week of the month. The over-all CPI is tabulated using six major commodity
groups in the Philippines, Metro Manila and Areas Outside Metro Manila (AOMM).
The six groups are:

1. Food, Beverages and Tobacco
2. Clothing
3. Housing and Repairs
4. Fuel, Light and Water
5. Services
6. Miscellaneous

The last five groups listed above comprise the non-food items .
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The X11-ARIMA/88 is the software used to identify the presence of seasonality
in the CPI. This method modifies the 1980 version ofX11-ARIMA. The modifications
were introduced by the Time Series Research and Analysis Division of Statistics
Canada, under the direction of Dr. Estela Bee Dagum. This software allows to translate
the original data into seasonally adjusted data. Identification of seasonality is done
through an analysis of variance. It also includes statistical tests to determine the
presence of trading day effect and easter effect in the series. Furthermore, charts are
included in the software to assist in visually identifying trends and seasonality as well
as locating outl iers.

2.0 Results of the CPI from 1988 - 1992

Using data from January 1988 to December 1992 (60 observations), the CPI of
food, beverages and tobacco, and non-food items both in Metro Manila and AOMM
were tested for the presence of identifiable seasonality assuming stability. The
multiplicative decomposition model consistently had a higher F-value for the tests and
thus was applied for the different series. The Total CPI for the Philippines, Metro
Manila, for AOMM, for food and for non-food were seasonally adjusted using ind irect
method since this produced smoother adjusted series. Summary information are
shown in Tables 1.1-1.4 and Table 2.

In Metro Manila, presence of stable seasonality were observed both for food
and non-food items. However, the Total CPI in the area indicates that there is no
seasonality in the series mainly due to the exhibited opposite direction of peaks and
troughs of the two series, thus, cancelling out.

A. Food, Beverages and Tobacco in Metro Manila

• There is evidence of stable seasonality in the CPI of food, beverages and
tobacco in Metro Manila. .

• There is no evidence of moving seasonality in the series.

• Model: (0,1,1 )(0, 1,1) with transformation log
Moving average and seasonal moving average of order 1 and both at first
regular and seasonal differencing with transformation log.

• Moving Average for Seasonal (MAVS) - 3 x 9 Moving Average

• Moving Average for Trend Cycle (MAVTC)- 9-term Moving Average

Table 1.1 shows the irregular component of FBT index in Metro Manila.
Irregularity in the series may be noted for the months of June, September and
November 1988 and August 1991.
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The seasonal pattern in the series were seen in the months of March and
September. The foods, beverages and tobacco index was low in March while high in
September. Taking out the seasonal components in the series, the following trends
were observed:

1. The seasonally adjusted index of food, beverages and tobacco exhibited an
increment of 0.3 percent in February 1992 from their previous negative
monthly rate of 0.7 percent while the original series posted a decrement of
1.4 percent in February 1992 from 0.9 percent in December 1991 level.

2. Although both series exhibited positive monthly rates in September from
their previous growth level, the original series however, posted 2.1
percentage points higher than the seasonally adjusted series.

3. Decreasing trend in the monthly rates of seasonally adjusted series were
observed from September to December.

B. Non-Food Items in Metro Manila

• There is an evidence of stable seasonal ity in the CPI of non-food items in
Metro Manila.

• There is no evidence of moving seasonality in the series.

• Model: (0,1,1 )(0, 1,1) with transformation log.
Moving average and seasonal moving average of order 1 and both at first
regular and seasonal differencing with log transformation.

• "Moving Average for Seasonal (MAVS)" - 3 x 9 Moving Average

• Moving Average for Trend Cycle (MAVTC) - 9-term Moving Average

Irregular components in the non-food index in Metro Manila were seen in the
months of April, October and also in December 1990 wherein the change was mainly
due to the national increase in the price of petroleum products. Moreover, irregularity
in the series is also present in the months of July 1991 (a month after the eruption of
Mt. Pinatubo) and February 1992.

Seasonal components in the series displayed its peak in March and trough in
December. After taking out these components in the series, the following trends were
observed:

1. The seasonally adjusted series moved at a slower rate of 0.1 percent in
February while the original series pushed up the index by 1.4 percent in
February from the previous month's level.
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2. The rest of the months followed the same trend throughout the year
although the seasonally adjusted series exhibited higher increments than
the original series from August to December.

C. All Items in Metro Manila

•. There is no evidence of stable seasonality in the over-all CPI in Metro
Manila.

• There is no evidence of moving seasonality in the series.

• Model: (0,1,1 )(0, 1,1) -with transformation log
Moving average and seasonal moving average of order 1 and both at first
regular and seasonal differencing with transformation log.

• Moving Average for Seasonal (MAVS) - 3 x 5 Moving Average

• Moving Average for Trend Cycle (MAVTC) - 9-term Moving Average

On the other hand, evidence of stable seasonality in the total CPI was seen in
AOMM. This was attributed by the peaks of food and non-food indices found in the
months of January and February, respectively. Troughs of both series were
correspondingly noted in the months of June and October.

D. Food, Beverages and Tobacco Index in AOMM

• There is evidence of stable seasonality in the food, beverages and tobacco
index in AOMM.

• There is evidence of moving seasonality in the series.

• Model: (0,1,1)(0,1,1) with transformation log
Moving average and seasonal moving average of order 1 and both at first
regular and seasonal differencing with transformation log.

• Moving Average for Seasonal (MAVS) - 3 x 5 Moving Average

• Moving Average for Trend Cycle (MAVTC) - 9-term Moving Average

Irregular components in the food, beverages and tobacco index in areas outside
Metro Manila (AOMM) was noticeably seen in the month of January 1989. Seasonal
component in the series was high in January and low in June. The monthly rates of the
original series and the seasonally adjusted series is shown in Table 1.2. From this
table, the following trends were seen:
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1. Monthly growths of seasonally adjusted series were higher in February,
March, April, May, October and November 1992 than the original monthly
rates.

2. In December 1992, the food, beverages and tobacco index remained stable
from November level.

E. Non-Food Items in AOMM

• There is evidence of stable seasonality in the food, beverages and tobacco
index in AOMM.·

• There is evidence of moving seasonality in the series but at a very weak rate.

• Model: (0,1,2)(0,1,1) with transformation log
Moving average of order 2 and seasonal moving average of order 1 and both
at first regular and seasonal differencing with transfomation log.

• Moving Average for Seasonal (MAVS) - 3 x 5 Moving Average

• Moving Average for Trend Cycle (MAVTC) - 9-term Moving Average

Seasonal components in non-food index were exhibited high in February and
both low at the same level in October and November.

I

Taking out the seasonal components in the series, the monthly growths of the
series resulted to:

1. The rate in January 1992 of the seasonally adjusted index remained stable at
0.2 percent growth from December 1991.

2. Highest monthly rate was noted in April at 1.3 percent.

3. A negative monthly rate of 0.1 percent was noted in December 1992.

Generally, inflation rates in the seasonally adjusted CPI in all groups were
registered at the same level from its original series except for some insignificant
difference of 0.1 percentage point in some months.
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Table 1.1 Consumer Price Indexof Food, Beverages &Tobacco in MetroManila,
1988-1992 (1988 =100)

Original Seasonal Seasonally Trend- Irregular

Year/Month Data Factors Adjusted Cycle. Component
Component

1988

January 96.1 101.3 94.8 95.1 99.7
February 95.6 99.6 95.9 96.1 99.9
March 96.3 98.9 97.4 97.1 100.3
April 97.2 99.1 98.1 98.1 100.1
May 98.0 99.3 98.7 98.9 99.7
June 100.8 99.5 101.4 99.7 101.7
July 100.4 99.8 100.6 100.3 100.2
August 100.5 99.7 100.8 100.9 99.9
September 101.0 101.7 99.3 101.5 97.8
October 101.9 100.0 101.9 102.3 99.6
November 105.9 100.6 105.3 103.4 101.8
Decamber 106.4 100.6 105.7 104.3 101.3

1989

January 106.3 101.2 105.0 105.0 100.0
February 105.4 99.6 105.9 105.5 100.3
March 104.1 98.8 105.3 106.1 99.2
April 106.0 99.0 107.1 10i.0 100.1
May 107.6 99.4 108.3 107.9 100.4
June 108.4 99.4 109.0 108.7 100.3
July 108.7 99.9 108.8 109.7 99.2
August 110.9 99.7 111.3 110.8 100.4
September 112.5 101.8 110.5 112.1 98.6
October 114.2 100.1 114.1 113.6 100.5
November 115.3 100.7 114.5 114.9 99.7
December 116.7 100.5 116.1 11_6.1 100.0

1990 ,
January 118.9 101.2 117.5 117.2 100.2
February 117.7 99.6 118.2 118.4 99.9
March 118.1 98.8 119.5 119.5 100.0
April 119.7 99.0 121.0 120.8 100.1
May 121.3 99.4 122.0 122.4 99.7
June 123.2 99.4 123.9 124.0 99.9
July 126.5 99.9 126.7 125.5 101.0
August 126.2 99.7 126.6 126.7 99.9
September 130.0 101.8 127.7 127.7 100.0
October 129.0 100.1 128.9 128.9 100.0
November 130.2 100.7 129.3 130.6 99.1
December 133.1 100.5 132.4 132.9 99.7

1991

January 137.7 101.2 136.0 135.6 100.3
February 137.6 99.6 138.2 138.3 99.9
March 139.5 98.8 141.1 140.5 100.5
J\pril 140.8 99.0 142.3 141'.8 100.3
May 141.4 99.4 142.3 142.7 99.7
June 142.5 99.4 143.3 13.7 99.8
July ·144.6 99.9 144.8 144.9 99.9
August 148.5 99.7 149.0 146.3 101.8
September 150.9 101.8 148.3 147.7 100.4
October 148.3 100.1 148.1 148:9 99.5
November 150.8 100.7 149.8 149.8 100.0
December 152.1 100.5 151.3 150.4 100.6
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Table 1.1 Consumer Price Index of Food, Beverages & Tobacco in Metro Manila,
1988 -1992 (1988 = 100)

Original Seasonal Seasonally Trend- Irregular

Year/Month , Data Factors Adjusted Cycle Component
I Component

1992

January 152.1 101.2 150.3 150.7 99.7
February 150.0 99.6 150.7 150.9 99.9
March 149.7 98.8 151.5 151.4 100.1
April 150.1 99.0 151.7 152.4 99.5
May 153.5 99.4 154.4 153.7 100.5
June 153.9 99.4 154.8 154.8 100.0

July 155.8 99.9 156.0 155.7 100.2

August 155.3 99.7 155.8 156.7 99.5

September 160.4 101.8 157.6 157.5 100.0

October 159.1 100.1 158.9 158.2 100.5
November 159.9 100.7 158.8 158.3 100.3
December 158.2 100.5 157.4 158.3 99.4

Source: Nationa/ Statistics Office

.CPI of Food, Beverages & Tobacco in MM, 1988-1992
(Original vs. Seasonally Adjusted)

IJ~lr
Ip"pc::

V~

l.P
)

1I
-orlgina1
---SA

~II
~

~-
f-<j"

v

;-
~~

90.0
J 88 A J 0 J 89 A J 0 J 90 A J 0 J 91 A J 0 J 92 A J 0

150.0

110.0

160.0

120.0

140.0

130.0

100.0

•

•

•
21



Philippine Statistician

Table 1.2 Consumer Price Index of Food, Beverages & Tobacco in AOMM,
1988 -1992 (1988 = 100)

Original Seasomil Seasonally Trend- Irregular

Year/Month Data Factors Adjusted Cycle I Component

component,
1988

January 96.7 100.9 95.8 96.0 99.8

February 97.3 100.6 96.8 96.9 99.9

March 98.1 100.2 97.9 97.7 100.1

April 98.3 99.6 98.7 98.6 100.1

May 98.7 99.5 99.2 99.3 99.9
June 99.2 99.3 99.9 99.8 100.0
July 100.3 99.9 100.4 100.3 100.2
August 100.9 100.2 100.7 100.7 100.0
September 100.9 100.0 100.9 101.3 99.6
October 101.0 99.8 101.2 102.2 99.0
November 103.1 99.7 103.4 103.5 99.9

December 105.3 100.3 105.0 104.8 100.1

1989

January 108.7 100.9 107.7 106.3 101.4

February 109.4 100.5 108.8 107.7 101.1

March 109.3 100.2 109.1 109.1 100.0

April 110.1 99.6 110.5 110.6 99.9

May 111.7 99.5 112.3 112.3 100.0

June 113.3 99.4 114.0 114.2 99.8

July 115.1 99.9 115.3 116.3 99.2

August 118.9 100.2 118.7 118.1 100.5
September 119.7 100.1 119.6 119.7 99.9
October 120.6 99.8 120.8 120.9 99.9
November 121.6 99.8 121.9 121.9 100.0
December 123.5 100.3 123.2 122.7 100.4

1990

January 124.3 100.8 123.3 123.2 100.0
February 124.3 100.5 123.6 123.7 99.9
March 124.4 100.2 124.2 124.4 99.8
April 124.8 99.6 125.3 125.3 100.0
May 125.8 99.5 126.5 126.3 100.1
June 126.6 99.4 127.4 127.2 100.1

July 128.0 99.8 128.2 128.1 100.1
August 128.9 100.2 128.6 129.1 99.6
September 129.7 100.2 129.4 130.5 99.2
October 132.2 99.9 132.3 132.4 100.0
November 134.4 99.8 134.7 134.7 100.0
December 137.5 100.2 137.3 137.4 99.9 .

1991

January 141.3 100.7 140.3 140.1 100.1
February 144.4 100.5 143.7 142.5 100.8
March 144.9 100.1 144.7 144.5 100.2
April 145.5 99.6 146.1 146.0 100.1
May 146.2 99.5 .147 147.0 100.0
June 146.9 99.5 147.7 147.8 99.9
July 148.2 99.8 148.5 148.8 99.8
August 150.2 100.2 149.9 149.9 100.0
September 151.7 100.3 151.2 150.9 100,2
October 151.5 100.0 151.6 151.6 100.0
November 151.7 99.8 152.0 151.9 100.0
December 152.2 100.1 152.1 152.1 100.0
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Table 1.2 Consumer Price Index of Food, Beverages & Tobacco in AOMM,
1988 -1992 (1988 = 100)

Original Seasonal Seasonally Trend· Irregular

Year/Month Data Factors Adjusted Cycle Component

Component

1992

January 153.2 100.7 152.2 152.4 99.9
February 153.6 100.5 152.9 152.6 100.0
March 153.7 100.1 153.6 153.7 100.0
April 154.2 99.6 154.6 154.6 100.0
May 155.2 99.5 156.0 156.2 99.9
June 157.1 99.5 157.6 157.5 100.2
July 158.4 99.6 158.8 156.9 99.9
August 160.4 100.2 160.0 160.1 100.0
September 161.7 100.4 161.1 161.1 100.0
October 162.1 100.0 162.1 161.9 100.1
November 162.3 99.6 162.6 162.5 100.0
December 162.6 100.0 162.6 163.2 99.7

Source:Nationa/ Statistics Office

CPI of Food, Beverages & Tobacco in AOMM, 1988 -1992
(Original vs. Seasonally Adjusted)
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Table 1.3 Consumer Price Index of.Non-Food Items in Metro Manila, 1988 -1992
(1988 = 100)

Original Seasonal Seasonally Trend- Irregular

Year/Month Data Factors Adjusted Cycle Component

Component

1988

January 95.5 99.4 96.1 96.5 99.6

February 98.1 100.7 97.4 97.3 100.1

March 99.0 100.8 98.2 98.0 100.2
April 99.1 100.6 98.5 98.5 100.0
May 99.2 100.3 98.9 99.0 99.9
June 100.0 100.5 99.5 99.5 99.9
July 100.8 100.6 100.2 100.2 99.9

August 101.1 100.2 100.9 101.1 99.8

September 101.9 99.7 102.2 101.9 100.3

October 102.0 99.3 102.7 102.4 100.3

November 101.7 99.1 102.7 102.8 99.9

December 101.6 98.9 102.7 103.2 99.5

1989

January 103.2 99.3 103.9 103.8 100.1
February 105.7 100.6 105.0 104.6 100.4
March 106.0 100.9 105.1 105.5 99.6
April 107.3 .100.6 106.7 106.5 100.2
May 107.7 100.3 107.3 107.5 99.8
June 109.6 100.6 109.0 108.6 100.3
July 110.2 100.7 109.5 109.7 99.8
August 111.1 100.2 110.9 110.7 100.2
September 111.4 99.8 111.7 111.8 99.9

October 112.3 99.3 113.1 113.2 99.9
November 113.2 99.0 114.3 114.7 99.7
December 115.7 98.8 117.1 116.1 100.8

1990

January 116.9 99.3 117.7 117.5 100.2
February 119.1 100.6 118.3 118.9 99.6
March 121.2 100.9 120.2 120.5 99.7
April 125.7 100.6 125.0 122.7 101.9
May 126.0 100.3 125.6 125.2 100.3
June 127.8 100.6 127.1 127.8 99.4
July 131.8 100.7 130.9 130.1 100.6
August 132.9 100.2 132.7 132.5 100.1
September 134.3 99.8 134.6 135.2 99.6
October 137.2 99.3 138.1 138.6 99.6
November 139.5 99.0 140.9 142.7 98.7
December 147.1 98.8 148.9 147.1 101.2

1991

January 150.3 99.3 151.4 151.0 100.3
February 154.9 100.6 153.9 153.8 100.1
March 157.2 100.9 155.8 155.7 100.1
April 158.0 100.6 157.1 157.1 100.0
May 158.5 100.3 158 158.4 99.7
June 161.4 100.6 160.5 160.1 100.2
July 162.8 100.7 161.7 162.4 99.6
August 163.3 100.2 163.0 165.2 98.7
September 168.1 99.8 168.5 168.0 100.3
October 170.1 99.3 171.3 170.3 100.6
November 170.6 99.0 172.3 171.9 100.3
December 170.9 98.8 173.0 173.2 99.9
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Table 1.3 Consumer Price Index of Non-Food Items in Metro Manila, 1988 - 1992
(1988 =100)

•

Original Seasonal Seasonally Trend- Irregular

Year/Month Data Factors Adjusted Cycle . Component

Component

1992

January 173.0 99.3 174.2 175.0 99.6
February 175.5 100.6 174.4 177.5 98.2
March 183.1 100.9 181.5 180.7 100.4
April 184.4 100.6 183.4 184.2 99.6
May 189.2 100.3 188.6 187.4 100.6
June 191.2 100.6 190.1 190.1 100.0
July 193.7 100.7 192.4 192.2 100.1
August 194.2 100.2 193.9 193.8 100.1
September 194.3 99.8 194.8 195.0 99.9
October 194.6 99.3 195.9 196.2 99.9
November 195.9 99.0 197.8 197.4 100.2
December 196.2 98.8 198.6 198.8 99.9

Source: Nationa/ Statistics Office

CPlof Non-Food Items in Metro Manila, 1988 - 1992
(Original vs. Seasonally Adjusted)
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Table 1.4 Consumer Price Index of Non-Food Items in AOMM, 1988 -1992
(1988 = 100)

Original Seasonal Seasonally Trend- Irregular

Year/Month Data Factors Adjusted Cycle Component

Component

1988

January 97.6 101.0 96.6 96.6 100.1

February 98.2 101.1 97.2 97.2 100.0

March 98.5 100.7 97.8 97.9 99.9

April 98.8 100.2 98.6 98.6 100.0

May 99.2 99.8 99.4 99.3 100.2

June 99.9 100.1 99.8 100.0 99.9

July 100.6 100.0 100.6 100.7 99.9

August 100.9 99.5 101.4 101.4 100.0

September 101.4 99.5 101.9 101.9 100.0

October 101.7 99.3 102.5 102.3 100.2

November 101.8 99.3 102.6 102.4 100.2

December 101.7 99.7 102.0 102.4 99.7

1989

January 103.7 101.0 102.7 102.6 100.1

February 104.1 101.0 103.0 103.2 99.9

March 104.9 100.7 104.2 104.2 100.0

April 105.8 100.2 105.6 105.6 100.0

May 106.3 99.8 106.6 107.2 99.4

June 109.2 100.1 109.1 108.9 100.2

July 110.5 100.1 110.4 110.6 99.9

August 111.7 99.6 112.2 112.1 100.1

September 113.1 99.5 113.7 113.6 100.1

October 113.8 99.3 114.6 115.2 99.5

November 115.1 99.3 116.0 116.7 99.3

December 118.1 99.6 118.5 118.3 100.2

1990

January 121.7 100.9 120.6 119.9 100.6

February 122.6 101.0 121.4 121.3 100.1

March 123.4 100.7 122.6 122.4 100.1.

April 123.7 100.3 123.4 123.5 99.9

May 124.3 99.8 124.6 124.5 100.1

June 125.7 100.1 125.5 125.7 99.9

July 127.5 100.1 127.4 127.2 100.2
August 128.1 99.6 128.6 129.0 99.7
September 129.4 99.5 130.1 131.4 99.0
October ·133.3 99.3 134.2 134.4 99.8
November 136.7 99.3 137.7 138.1 99.&
December 142.3 99.6 142.8 142.0 100.6

1991

January 147.2 100.8 146.0 145.8 100.1
February 151.1 100.9 149.7 149.2 100.4
March 153.0 100.7 152.0 151.9 100.1
April 154.5 100.3 154.1 154.2 99.9
May 155.7 99.8 156 156.2 99.9
June 158.4 100.2 158.1 158.0 100.1

July 159.8 100.1 159.6 159.6 100.0

August 160.4 99.7 161.0 160.9 100.0
September 160.9 99.4 161.8 162.1 99.8
October 162.1 99.3 163.2 163.0 100.1
November 162.6 99.3 163.8 163.7 100.1
December 163.5 99.6 164.2 164.2 100.0
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Table 1.4 Consumer Price Index of Non-Food Items in AOMM, 1988 -1992
(1988 = 100)

•

Original Seasonal Seasonally Trend- Irregular

Year/Month Data Factors Adjusted Cycle Component

.Component

1992

January 165.7 100.7 164.5 164.7 99.9

February 167.0 100.9 165.5 165.7 99.9

March 168.0 100.6 166.9 167.1 99.9
April 169.6 100.3 169.1 168.6 100.2

May 170.3 99.8 170.6 170.5 100.0

June 172.4 100.2 172.1 172.2 99.9
July 173.9 100.2 173.6 173.8 99.9
August 175.0 99.7 175.5 175.3 100.1

September 175.5 99.4 176.5 176.6 100:P.
October 176.6 99.4 177.7 177.6 100.1

November 177.2 99.3 178.5 178.3 100.1

December 177.5 99.5 178.3 178.9 99.7

Source: National Statistics Office

CPI of Non-Food Items In AOMM, 1988 -1992
(Original vs. Seasonally Adjusted)
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Table 2 Summary Measures in the Seasonal Adjustment of Time Series
CONSUMER PRICE INDEX

.1
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I I
RI1Ml 1(1)1 (W FaD, IIFv9AIES N() 19l18 • 1em 11'.11tlpllcatl...: ler:aptedat the I_I •••• 0.60

ITlIIAIXXl IN I£11lO MANILA I MalleI: (0,1,1) (0,1,1) I
I I lOll Icheck I<l!I •I I f wll.ES: 5.732 I
I I I
I I MAlIS - 3X9 IOIlt1l AVE I

I I I
I I ,tWIC· 9-TEJlII I
I I I

IIfMl 1(1)1 (W IOl FaD ITEMS III 1\lB8 - 1992 IItJI. tlpllcatl...: lacx:eptecl at the I_I •••• 0.39
11£111) !WilLA I Madel: (0,1, I) (0,1. I) .1·
I I lOll Icheck M6

I I F wlll!S: 7.ISO I
I I I
I I MAlIS • 3119 IOIltll AVE I

1 I I
I I MAvrC· 9-TEJlII I
I I I

(1)1114 G'I IN I£11lO MANILA 19l18 • lem 11'.11tlpllcatlw I
\Dlrect 5e8scnlllyAdj. lacx:epted at the I_I •••• 0.99

I I
I Madel: (0.I. I) (0,1.1) Icheck· M7 lno evidenceof

I lOll I IlII7{lrg IJ"d atmle •I F wll.ES: 0.938 I Iseascrelltv
I I I
I I I
I MAlIS - 315 IOIltllAVE I I
I I I
I MAvrC - 9-TEJlII I I
I \ I
Ilrdlrect 5e8scnlllYAd) •. ler:apted at the I_I •••• 0.99 I

I I \Irdlrect 5e8scnllly

I f wlll!S: 0.912 Icheck 146, M7 IAd)lBtSl cmpIIlte

I I Iia SIIlOther thlI'I the

I MAlIS • 36 IbIire Ave I IDlrect 5e8scnllly

I I IAdJlBted cmpIIlte

I MAVJC - 13-TEJlII I I
I I I •
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Table 2 Summary Measures in the Seasonal Adjustment of Time Series
CONSUMER PRICE INDEX

SERIES I IlESCRIPTllJl I FERICD lJMRB) I Cl'TI3lS

•

•

•

I
FBTNJI 10'1 a: RID, IIE'SAIES NG

IllJlAlXXl INNIfPS QJTSIDE

IlETRO IWULA (lOtI)

I
I
I
I
I
I

NFIOl 10'1 a: IDI RID netS IN
IARfAS QJTSIDE lETRO IWlILA

I(lOtI)

I
I
I
I
I
I
I
I

0'1101 10'1 IN ARfAS QJTSIDE

lETRO IWlILA CAOfI.)

I I
19B1l· 1992 IltJltlpllcetlw: lecapted at the I_I •••• 0.50 li1IMIV &eBSCnlltty

I Madel: (0,1,1)(0,1,1)1 I~ at the lew!

I l~ I lo.aS
I F wlll!S: 8.l!il I I
I I I F-2.Vll
I WlYS • 3)(5 ICt'lIil AVE I I
I . I I
I WlVIC· 9-TBlM I I
I I I

1\1ll8 • 1'.92 Itlltlpllcetlw: llicapted at the I_I •••• 0.25.1
Madel: (0,1,2) (0,1,1) I I-IIV seescrellty

IClll I Ipre9lJ'1t

F wlues: 21.638 I I
I IF- 3.004

MAYS • 3)(5 ICt'lIil AVE I I
I I

MAVIC' 9-TBlM I I
I J
I I
I I

1\1ll8 .' 1992 lUItlpllcetlw I I
IDlrect Seescnllly Adj. I~ed at the lewl .•••• 0.30 li1IMIV &eBSCnlltty

I I Ip-estnt
I Madel: (0,1,2) (0,1,1) I I
I IClll·' 1 i - 3.1i!9
I F wlll!S: 14.679 I I
I I I
I MAYS • 3)(5 IOIIIIl AVE I I
I I I
I MAVIC· 9-TBlM· I I
I I Ilrdl reet 5eBscrelly
Irdlreet Seescnllly Adj. Illl:Cl!pted Bt the lewl •••• 0.47 IAdJUlted CXJ1PllIlte

I 118 llIIllOther thln the

I IDIrect 5eascnllly
F valll!S: 11.399 Icheck 114, M6 IAdJUlted CGIJXlBlte

I I
MAYS • 3)(5 IOhIil AVE I I

I li1IMIV seescrellty
WlVIC' 13-TBlM I ,~

I I F -3.664

I I
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Table 2 SummaryMeasures in the Seasonal Adjustment of Time Series
CONSUMER PRICE INDEX

•

30

liERlES I DESalIPTICIl

I
FJmllI. Ia'i fS RXD, IIE'o9AIES All)

1'llllACQ) III TIE PIlILS

I
I
I
I
I
I
I
I
I
I

IIFPIl. Ia'i lI' IOl-RXD ITEMS

liN TIE PIlILS

I
I
I
I
I
I
I
I
I
I

Il'fllllD lXM:RB) I O'TIQIS 9.HIARY I£ASIJlES I R9tARICS

I I
lS1llll • 1992 IM.lI tlpllcatlw I I

IDlrect SelIscnIlly Adj. lacapteclat. the 1lM!1 ~ ••• 0.48 I

I I I
I Madel: (0,1,1) (0,1,1) I Ilrdlrect 5eBscnIlly

I lag I IAdlllltecl ClIIPlSlte
I F willIS: 7.868 I 118 SIIlOIt1er tI1IrI the

I I IDirect SelIscnIlly
Ilrdlrect SelIscnIlly Adj. lacapteclet the 1lM!1 •••• 0.60 Ifdlllltecl c:aJPlIIlte

I I I
I F willIS: 5.724 1d1edc 114, M7 I
I I I
I I I

lS1llll • 1992 IM.lI tlpllcatlw I I
Direct SelIscnIlly Adj. lacapteclat the 1lM!1 •••• 0.31 I

I I
Madel: (0,1,1) (0,1;'1) 1d1edc M6 IIrdlrect SeeBcrelly

leg I IAdJ\Btecl c:aJPlIIl te
F Wilen 15.311 I 118 SIIlOther tI1IrI the

I !DlrectSelIscnIlly
rdIrect SelIscnIlly AdJ lacapteclat the 1lM!1 •••• 0.35 IAdllllted c:aJPlIIlte

I I
F velll!ll: 12.919 Ic:heclt M6 I

I I
I I •

•

•
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Table 2 Summary Measures in the Seasonal Adjustment of Time Series
CONSUMER PRICE INDEX

SERIES I DESCRIPTIDl Il'ERllD lXMJlB) I lJ'TIDlS SlH4ARY I£ASl.RES REMARI:S

I I I
NFCAR lOll IF IUI-RXll ITBIS 1~·- 1992 IItlIt1pllcatlw: IBCCqlted at ltle lowl •'" 0.57 lro evfdEn:e of

i
liN CAR I Modll: (0,1,1) (0,1,1) I jlmvll\J llElISa1Ill ty

I I log Icheck 114 I
I I F wile: 4.923 I I
I I I I
I I MVS • 3)(5 IDliNG AVE I I
I I I I
I I MVTC - 9-TERM I I
I I I I
I I I I

NFRl lOll IF lUI-RXll lTeG 1~· !992 IItlItlpllcatlw: laccepted at ltle lowl .... 0.43 IIIDVII\J l!ellI!icftlity

liN AEGIDl I I Modll: (0,1,2) (0,1,1) I Ip-eserrt F • 3.«11

I I log I I
I I F wiles: 12.750 I I
I I I I
I I MVS - 3)(5 IDliNG AVE I I
I I I I
I I MVTC - 9-TERM I I
I I I I
I I I I

NFR2 lOll IF IOl-RXll lTeG llUl • 1992 Iltlltlplicatlw: laccepted at the lowl .... 0.55 lro flIIldEn:e or

• liN REGIDl II I Modl!: (0,1,1) (0,1,1) I IIIDVII\J lIlUlCnIlity

I I log Icheck M1 I
I I F willS: 4.393 I I
I I I I
I I MAVS - 3)(5 IDliNG AVE I I
I I I I
I· I MVTC' 9-TERM I I
I I I I
I I I I

NFR3 lOll IF IOHQ]) nes 1~ - 1992 Iltlltlpllcatlw: laccepted at the lewl .... 0.56 lro flIIldEn:e of
IIN AEGIDl JJJ I Modll: (0,1,1) (0,1,1) I Inuvll\J llElISa1IlI ty

I I log Icheck 114' MT I,
I I F willS: 6.764 I I
I I I I
I I MVS • 3)(5 IDliNG AVE I I
I I I I

• I I MVTC- 9-TERM I I
I I I I
I I I I

•
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Table 2 Summary Measures in the Seasonal Adjustment of Time Series
CONSUMER PRICE INDEX

•

SERIES I DESCRIPTllJl I FERllD aMRBl I lPTlDlS 9.MWlY I£A!UlES I R94ARICS

I I I I I
IIAlft Icpl fE IDI-RXD 1T94S I 1988 • 1992 IIolII tlpllcatlve: laa:epted at the level •••• 0.25 lro evidence of

IIN.REGllJl IV I , I All mxlels failed I IlIDVIrg' seBsaull~

I I 1 1 I ~
I I I F values: ]9.004 1 I
1 1 I I 1
I I I M,WS • 3X5 1CJtN:l AVE I I
1 1 I I I
I I I Mo\VTC· 9-1mI I I
,I I I I I
1 I ·1 I I

Ilfll5 Icpl fE IOI-RXD ITIiMS' I 1988 • 1992 IIolIl t1pllcatlve: laccEpted at the level .... O.:lI5 IlID\flrg 1IllIlSCre1ity

II~ REGllJl V I I Mcd!!: (2,1,0) (0,1, I) I' Ip-eslflt Fa 4.838 .

I I I log I I
I I I F values: 17.102 I I
I f' I I I
I I I Mo\VS • 3X5 KNIN:l AVE I I
I 1 , I I
I I I Mo\vrt· 9-1mI I I
1 1 I I I
I I I I I

NFR6 Icpl fE IDI-RXD 1T94S I 1988'· 1992 IlolIltlpllcatlve: laccEpted at the level .•••• 0,56 IlID\flrg &ellSCI1IlIty

'1INAEGllJl VI I I 1Icdel:(0,I, 11, (0,I, I) I IJF(SlIlt Fa 5.925

I I I log Icheck 146; M7 I •I II I F values: '6.261 I I
I I I I I
I I .I Mo\VS.· 3119 iooilG AVE I I
I I, I I I
I .1 I Mo\vrt· 9-1mI I I
I I I I I
I I I I I

fiT Icpl fE IDI-RXD 1T94S 1 1S81 • 1992 IolII tlpl lcatlve: IQCaPted at the level •••• 0.73 1pres81Cl! of
lIN REGllJl VII I 1Icdel: (0,1,1) (0,1,1>.1 IlID\flrg &ellSCI1Ility

I 1 leg Icheck M7 I F a 12.100

1 I I ,
., I F'values: 8.lB9 I I
I I I I
I 1 Mo\VS • 3X5 1CJtN:l AVE 1 -,
I I I I •~ I Mo\vrt· 9-1mI I I
I -I I I
I 1 I I
I I ~ 'I

•
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Table 2 Summary Measures in the Seasonal Adjustment of Time Series
CONSUMER PRICE INDEX

SERIES I JlES(RIPTlCJI I FERllD 0MJlB) I lPTlCJIS sutWlY IEASl.RES REMAlllal

I I I
NFRS Icpl a: NCJI-fm) 1T9IS 19l18 - 1992 Iltlltlpllcatlw: lacapted at tho ~IMlI •••• 0.44 InIl evlcb1ceof

lINREGICJI VIII Macill: (0,1,1) (~,1;1) I Irrovtlll lIelISCI1lll ty

• I leg I I
I F wlues: 10.870 I I
I I I
I MAW • M IOJItIl AVE I I
I I I
I MAvre • , 9-TERM I I
I I I
I I I

IlFR9 Icpt.a:, ~-r:aD 1T9IS 19l18 • 1992 IllIltlpl lcatlw: lacceptedat tho lewl .... 0.38 InIl lI\/lcb1ce of

liN ilmlCJI -IX 1lI:rl!1: (0,1,1) (0,1,1) I IrrovtIII &ellSlI1illi ty

I Igg I I
I F wlues: 9.993 I I
I I I
I MAW - M IOJltIl AVE I I
I I I
I MAvre - 9-TERM I I
I I I
I I I

NfRl0 Icpl a: NCJI·RXD.JT9IS 19l18 - 1992 IlJltlpl lcatlw: lacapted at tho lewl .... 0.67 InIl evlcb1ceof
IN REGICJI lC Macill: lO,l,l) (0,1,1) I rrovtlll SCOSQ'1l11 ty

• 199 ItI1eck NT

I
nil evlcb1ceof stltlle I

BelISCnllI ty I
I

F wluesl 2.244 I
I

MAW - M IOIltll AVE'I
I

MAvre -9-~ I
I
I

NfRl1 CPI a: NCJI-fm) 1T9IS 19l18 - 1992 IItlIt1p1lcatl'l'8l lacceptedat tho lewl .... 0.55 I_Ire lIlllISa1lllty
lIN REGICJI XI I Macill: '(0,1,1) (0,1,1) I Ipresmt F .3.954

I I leg ItI1eck NT I
I I .F wlues:' '6.979 I I• I I I I
I I MAW • 3ils IOJltIl AVE I I
I I I I
I I MAVIC" 9-iTERM I I
I .1 I I
I I I I

•
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Table 2 Summary Measures in the Seasonal Adjustment of Time Series
CONSUMER PRICE INDEX

•

IDlES I 1lESCIliPTllIl I PERIlD amm I lJ>TllIlS I SH4ARY IEA9.JlES A94ARlCS

I I I
NFR12 laol a IDl-Fa:D IlIMS 1lJll8 - 1992 ttlltlpllcatlw: lacapted at ~ level •••• 0.57 11'0 evldlral of

liNAEGIIIl XII McdIll: (0,1,1) (0,1,1) I IllIlYlrg seasa'IllIty

I 1<Ill Icheck NT I •I F values: 3.6lB I I
I I I
I MVS • 3X5 M:NIIG AVE I I
I I I
I Mvrc· 9-TEJa4 I I
I I I
I I I

WADI laol a 1Dl-fa:D IlIMS I 1988 • 1992 Direct Method I I
IN AOMM I I I

I ttlltlpt lcatlw: lacapted at the lewl •••• 0.Z3 Ipresen:e of

I Model: (0,1,2) (0,1,1) 1 IllIlYlrg seascnlll ty

I 1<Ill I I F .. 2.'l89

I F wlues: Z3.21S I I
I I I
I MVS - 3X5 IOIIIG'AVE I check M6 I
I, I I
I Mvrc· 9 • TEJa4 I I
I I I
I lrelirect Method I I
I I I til
I F \/Blues .. 19.346 lacaptEd at the I_I •••• 0.Z3 Ipresen:e of

I lm:Mrg seascnillty

I I I F" 3.mt;

I MVS • 3X5 I«lVING AVE I c:hec:k M6 I
I I Ilrdlrect seascrelly

I HAvre- 13 • TEJa4 I IAdJl.Bted caIJXlSite

I I 1Is SIlXlther then thll

I 'I IDIrect seasa1Illly

I I IAdJl.Bted caIJXlSite

I I I

•
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Summary Measures in the Seasonal Adjustment of Time Series
CONSUMER PRICE INDEX

&ERIES I DESCRIPTllJI IPERICD lXMREJ) I CJlTICIlS

..

•

•

•

.1 I
FBTCM IlJll rE Fall, IIEV. & 'ItIIAlXXl I

lIN 0lR I
I I
I. I
I I
1 I
I 1
I 1
1 I

F81R1 IlJll rE Fall, IIEV. & 'ItIIAlXXl

lIN REGllJI I

I
I
I
I
I
I
1
I

.FDTR2 1c:P1 rE FaD, IIEV. & 'ItIIAlXXl

liN AEGllJI. "
I
I
I
i
I
I
I
I

FBTIl3 lJll rE FaD, IIEV; & TqIAim
NREGllJIIII

lJll rE FaD, IIEV. & TaWDl

lIN AEGllJI IV

I
I
J
1
1
I'

1981l • 1992

1981l • 1992

1988 • 1992

1981l • 1992

1988 • 1992

I I
IIllItlpllcatlw: IlICCEj)ted at the lewl •••• 0.51 lno evIcbw of

I Madel: (0,1,1) (0,1,1) I IrriMrg lle3SCII1IlIty

I l~ I I
I F wilen 7.419 I I
, I ,
I Ml\VS • 3115 KNIIIl AVE I ,
1 I I
1 Ml\YrC· 9-TERM I 1
I I 1
Jlllltlpllcatlw: JaccEpted at the Ill\lOl .... 0.45 lno evIcbw of
I Madel: (0,1,1) (0,1,1) I IlIDVIrg lle3SCII1IlIty, I~' I
I F wile: 12.958 I I
I I I
1 Ml\VS • 3115 KNIIIl AVE , I

I I I
, Ml\YrC ·9-TERM I I
I I I
I II
JIllI tlpl lcatlw: laccEpted at tho lewl. .... 0.38 lno evlcbw of
, Madel: (0,1,1) (0,1,1) 1 IlIEJ!lrg flElISlI1Illlty
, leg' 1
1 F wile: 18.666 I I
I I I
I ,MI\VS • 3115 KNII1l,AVE , 'I
I I I
1 Ml\vrc· 9-TERM I I
I I I
I I 1
lM.iltlpllcatlw: lace,epted at the lewl .... 0.52 lno evlcbw of

I Madel: (0,',2)-(0,1,1)' IlIDVIrg seBSa1I1 ity

I l~ I I
I F wll.es: 6.153 I I
I I I
I Ml\VS • 3ll5.1OIU«l AVE I f, " ,
I Ml\vrc· 9-TilIl I ,
1 I ,
I , I
Illlltlpllcatlw: IllCCEpted·at.the lewl .... 0.58 IlIDVIrg seBSa1IlIty
I MCd!1: (0,1,1) (0,1,1) 1 Ipresmt F • 8.197

I l~ 'meet M7 I
I .Fwlll!9: 8.682 I ,
I , I
I.Ml\VS • 3115 IOiJIIl AVE I I
I I I
I Mvrc,· 9-Tm! I I

35



Philippine Statistician

Table 2 Summary Measures in the Seasonal Adjustment of Time Series
CONSUMER PRICE INDEX

•

SERIES I IlESaUPTllJI I PERIID .CDSBl I lPTlOlS I SIJfWlJ I£ASUlE$ .1. .AB4ARICS

I'AVTC •. 9-TERM

36

I I
FBTR5 IlPl fS faD, ~. & Tawm I

IN REGIOI V I
I
I
I
I
I

1
I

FB1ll6 lOll fS faD, ~. & TlJIIAlXX) I
liN REGIOI .VI I
~ I
I I
I I
I I
I I
I I
I I
I I

FlI'IR7 IlPlOF faD,1lEV.&n:iw:lD I
IN REGleIl VII· I

I
I
I
I
I

FBTR8 lPl fS faD, BEY. &Tawm

NREGIOI VIII

19B8 - 1992

1l11lll· 1992

1l11lll • 1992

1l11lll- 199Z

I I
Iltlltlpllcatlw: 1llC:CEpted at tho"llliIel •••• 0.40 ImM~ 8elISlIII1Ity
I Ib:tell (0,1,1) (0,1,1) I Ipresent .F " 3.ZS

I lqj I I
I F wluea:· 12.071 I I
I I I
I I'AVS • 3X5 KlYING AVE I I
I. I 1
r I'AVTC' 9-TERM I I
I I I
I I I
IltJltlpllcatlw: lacapted at tho lwei .~.; 0.5211'0 evtetim of

I Ib:tel: (0,1,1) (0,1,1>'1 ; ·lmM~ seascnality

I lqj .Icheck 1141
I F wluea: 7.095 I I
I I I
I I'AVS • 3X5 KMNG AVE I I
I : I
I I'AVTC - 9-TERM I I
I I I
I I I
IltJltlpllcatlw: lacapted .at tho level •••• 0.69 Il1IlVlre BelISlr\lIlity
Ilb:tel: (0,1,1) (1l,1,.1).1 present Fa2.92Jl
I lqj ~ ~

I
I F wlues: 4.312

I
I Ml\VS • 3X5 KMNG AVE

I
I I'AVTC' 9:TERM

I
I .
MJItlpllcatlw: . lacapted at the level •••• 0.47 11'0 evtclin:e of

Ib:tel: (0,1,2) (0,1,1) I . ImMre lleIIllCnllllty
lOll . I I

F wl"",,: 'O.1m- I I
I I

1'A'oS • :SX5 KlYING",VE I I
I I
I I
I I
I I

;;
.'\"

.'
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Table 2 Summary Measures in the Seasonal Adjustment of Time Series
CONSUMER PRICE INDEX

SERIES I DEStRIPTICJl II'£RICD lXMRB) I (JlTl(JlS

•

•

•

I I
RlTR9 1a>1 lJ' RXD, IIEV. & rawm 1

liN AEGICJl IX 1
I I
I I
1 I
I I
I I
I I
I I
I I

RlTR10 1a>1 lJ' RXD, IIEV. & rawm I
liN AEGICJl X I
I I
I
I
1
1
I
I
I

RlTRll 1a>1 lJ' FaD, IIEV. & TaWXXl

liN AEGICJl XI

I
I
I
1
I
I
I
I

I 1
1<;68 • 1992 IfoI.Il tlpllcatlw: laccepted at the level •••• 0.62 lro tlVl~ of

I 1lcx21: (0,1,1) (0,1,1) I IlIIlV1lll llllll8a1lll ty

I log Ichec:k NT 1
I F valoel: 4.008 I I
I I I
I MAVS • 3X5 IOIII«l AVE I I
1 I I
I I'AVTC' 9-Tm4 1 1
I 1 I
I 1 1

1<;68 • 1992 IfoI.Il tlpl tcattw: laccepted at the level .... 0.59 lro tlVlctn:e of

I 1lcx21: (0,1,1) (0,1,1) I IlIIlV1lll llllll8a1lll ty
I log Ichec:k ~ 1
I F values: 4.021 I 1
I I 1
I I'AVS • 3X9 IOIII«l AVE I I
I 1 I
I I'AVTC' 9-Tm4 I I
I 1 1
I I I

1968 • 1992 Ilt.lltlpllcatlw: laccEpted at the IMI .... 0.45 1111 evfctn:e of

1 1lcx21: (0,1,1) (0,1,1) I IlIIlV1llllllDlll'llllty
I log· I I
I F values: 10.114 I I
I I I
I I'AVS • 3X5 IOIII«l AVE I I
I I I
I I'AVTC' 9-Tm4 I 1
I 1 I
I I I
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Table 2 Summary Measures in the Seasonal Adjustment of Time Series
CONSUMER PRICE INDEX

•

SERIES I DEStRIPT Ial Il'ERllD ClMRED I lPTlaIS SU+1ARY I£A!UlES

38

I
F81R12 10'1 OF ~, BEY. & Tawm

liN REGI~'XII

I
I
I
I.
I
I
I
I

F8TAlM 100t OF RXD, BEY. & Tawm
liN' A'0 'jIM

I
I
I
I
I
I
,I
I
I
I
I
I
I
I

I I
1988 - 1992 IItJItlplicatl'lll: laccepted at the lell'lll •••• 0.44 Ire eYidin:e of

I Madel: (0,1,1) (0,1,1) I IJRMI1l &eBSal8llty

I log I I
I t wlll!S: 5.462 I I
II I
I MVS • 3X5 IOIING A'oE I I
I I I
I MVl'C - 9-TERM I I
I. I I
I 1 1

1988 - 1992 I DI rect *'thod I I
I I I
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