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Abstract 

This paper analyses seasonality and persistence in the number of UK overseas visitors 
applying a fractional integration framework to (monthly and quarterly) data from 1986 
to 2017. The results indicate that long memory is present in the series and the degree of 
persistence is higher for seasonally adjusted data, with shocks having transitory but 
long-lasting effects. 
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1. Introduction 

This paper analyses seasonality and persistence in the number of UK overseas visitors 

applying a fractional integration framework to (monthly and quarterly) data from 1986 

to 2017. These two features are very common in tourism-related series, and despite the 

existence of numerous studies analysing them there is still no consensus on the most 

appropriate empirical framework to apply. Seasonality can be modelled either 

deterministically (using seasonal dummy variables) or stochastically; in the latter case 

ei
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3. Data and Empirical Results 

The series analysed are the number of UK overseas visitors (All visits, thousands), 

quarterly and monthly, non-seasonally adjusted (NSA) and seasonally adjusted (SA), 

for the time period 1986(m1/q1) – 

https://www.ons.gov.uk/peoplepopulationandcommunity/leisureandtourism/datasets/internationalpassengersurveytimeseriesspreadsheet
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Figure 1: Time series plots 
Non-seasonal monthly data Seasonally adjusted monthly data 

  
Non-seasonal quarterly data Seasonally adjusted quarterly data 

  
 

 

Table 1: Estimated coefficients for the monthly data 
Monthly data No terms An intercept A linear time trend 

NSA: Non-Seasonally 
Adjusted 

0.36  (0.29,  0.48) 0.49   (0.46,  0.54) 0.36  (0.29,  0.43) 

ρs=12  =  0.906   ρs=12

�!�!
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	The series analysed are the number of UK overseas visitors (All visits, thousands), quarterly and monthly, non-seasonally adjusted (NSA) and seasonally adjusted (SA), for the time period 1986(m1/q1) – 2017 (m12/q4). The data were obtained from the Off...
	[Insert Figure 1 about here]
	Figure 1 displays the series of interest. These appear to be highly persistent, and seasonal patterns are very noticeable in the case of the seasonally unadjusted data. Table 1 and 2 report the results for the monthly and quarterly data respectively....

