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A study on methods of business cycles analysis under use of big data
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In this study, we proposed an indicator for business cycle analysis and
analyzed correspondence between turning points in trend of oil price and business cycles in Japan.
We also develop a two mode regression (TMR) modeling method for analyzing dynamic relationship
between a monthly economic indicator and the quarterly GDP in Japan, and then analyzed the dynamic
relationship between GDP and various economic indicators. The dynamic effects of business cycles on
the Nikkei Stock Average was also analyzed.
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