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1. Source of Fluctuation
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1. Mitchell & Burns,1938.

2. Koopmans,1947.

3. proper variable transformation

4. dating rule

5. classical cycle

6. the growth or deviation cycle

7. composite coincident index (CCI)
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. composite leading indexes (CLI)

. Dynamic Factor Models

. Markov Switching Models

. Sims,1989.

. Stock & Watson,1989.

. constant parameter statistical model
. Bayesian Methods

~No o b wiNBE
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1. Hamilton,1989.

2 .Hamilton’s (1989) Markov switching model
3 .Markov chain

4. Diebold and Rudebusch

5. Kim and Nelson,1998.

6. Gibbs sampler
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1. Niemira and Klein
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3. Stock & Watson, 2003
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1. Vaccara&Zarnowitz
2. Vactor Auto Regressive(VAR)
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1. recursive estimation
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1. error process
2. Litkepohl
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1. Auerbach
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1. Koch and Rasche
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