KXc—19

FEZMREDRERX FREARERNE) ARAREESE
Rk 2 44 67 8 HEUE

MRS . 626083

EFER - EEBBHE(C)

AZ2EART - 2009 ~ 2011

SEREES 21500287

MEEBEL (FIX) BHLUBREGEZE ODZTERRIT—EANLDREETY VY

iR E4R (¥EX) Statistical modeling based on multiple time series with
various time resolution
MERERSE
JIIEG  gess (KAWASAKI YOSHINORI)
MET BB ERT - ET UV ITHAESR - HEHIF
HEEES : 70249910

WFFER R OB (FA0) « AWFFE Tl 77— % OFRBEAT X - CTHEIEEE R ) 23 72 0 |
BUAIRIBR A RHRANC LGS N2 E 9 7e, B2 DRG0 O 72 B HER5T — X BECBE &
LRI T ) SO E T 1=, BRI, B0 7 ) v J kA F O RS T —
% O ERAFERR AT 2 /EEOIIE 21T~ 7-, BARASHREE LT, X E#EIBT
2 SRR EE DM VEYR RS (BRI & LTI GDP fes) % . HEMMEA EEL T A 7= OIS
R TS D & OB L0 @R GEBLRSI, WA GDP ) & OFEL S
JE L CHI ISR 2 HEGH - A RIEZ IF5E LTz,

WFZER R OMEEE (330) : In this research project, we developed a method of statistical
modeling to work withmultiple time series observed with various resolutions or different
observation intervals. Especially, we are interested in some interpolation method making
use of the inter-relationship between the time series with different observation
frequencies. In application, we focused on the de—convolution of annual time series (the
final estimate of GDP for example) with the help of closely related quarterly time series
(the quick estimates of quarterly GDP for example)
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