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Achieving real-time nowcasting of corporate performance and stable stock markets
using POS data
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In order to develoE a statistical technology for calculating real-time
business performance from POS data, we linked the performance of listed companies by Reuters to a
database of POS data from about 5% of supermarkets in the United States. Next, from the correlation
between POS sales and actual sales, we confirmed that the growth rate of actual sales of companies
whose main products are daily necessities is strongly correlated with the growth rate of POS sales,
and that the correlation between the growth rate of POS sales and the growth rate of actual sales
becomes stronger as the ratio of sales of supermarkets to total sales of companies (called the
coverage ratio) is larger. From these results, we conclude that for companies with a high coverage
ratio, it is possible to nowcast actual sales in the next quarterly settlement with prediction
accuracy from the comparison of POS sales from the previous period and the same period of the
previous year.
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