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On the Extraction Method of Variable Seasonal Index
by the Link Relative Index Moving Method

Li Wan*, Kozo Kasanara™* and Yasushi Semokuya™®*

In this paper, based on the time-series analysis, we will try a new extraction method of
the variable seasonal index, which studied a fixed seasonal index method, Economic
Planning Agency (EPA method) of Japan, and the Census method by the U.S. Department
of Commerce, Bureau of the Census. The name of this new method is called Link Relative
Moving (LRM) method in this paper.

The moving year of link relative is an odd number’ s year from three years to eleven years
for extraction of the reserve seasonal index. The seasonal index of the LRM method and
the seasonal index of the EPA method analysis do variance and f-testing of statistical
hypothesis. This paper decides the moving year is five years for the time-series data of the
vegetables with checking the number size of error variance and series variance. Lastly, this
paper will compare the reserve seasonal index of LRM method with the EPA method. The
results are; firstly, the moving year of link relative is five years at extraction of variable
seasonal index from vegetables time—series data; secondly, the reserve seasonal index does
not have any distinction between the LRM method and the EPA method.
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