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GDP forecast considering statistic reform - Nowcasting by big data

Yamasawa, Nariyasu

2,500,000

GDP
GDP 3

GDP GDP
GDP

GDP

I created the monthly real GDP for each prefecture and analyzed the impact
of the state of emergency declarations during the spread of COVID-19. The monthly real GDP was
estimated from the production side using indices such as the Industrial Production Index and the
Tertiary Industry Activity Index. As another approach, | devised a method to estimate real GDP from
t?edEconomic Trend Index. | utilized a cointegration relationship between GDP and the Economic Trend

ndex.
Regarding statistical reforms, | analyzed the distribution of GDP and the quick release of corporate
statistics. To improve the statistical literacy of civil servants, | conducted lectures at the
Ministry of Internal Affairs and Communications, the Ministry of Finance, and the Ministry of
Economy, Trade and Industry. These were presented as videos and in my work titled "Learning
Econometrics through Regression Analysis - Understanding the Economy with Excel.”
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Nariyasu Yamasawa

Forecasting Turning Points of Business Conditions by Quantitative Text Analysis

EUR02019 (conference for Operational Research and Management Science (OR/MS) in Europe organized by EURO)
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