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Dynamic Factor Model
Bok et. al.(2017)
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10 2020 13 GDP
2020-3 -0.51751 -1.32072 0.80320 0.00985 0.00791
2020-2 -0.19237 -0.33445 0.14208 0.02041 0.00290
2020-3 -0.04082 -0.20445 0.16363 0.01697 0.00278
2020-3 -0.45800 -1.55224 1.09424 0.00070 0.00077
2020-3 0.55619 0.09545 0.46074 0.00001 0.00001
CPI: 2020-3 0.04210 0.04967 -0.00757 0.00000 0.00000
M2: 2020-3 0.09622 0.08480 0.01142 -0.00013 0.00000
2020-3 0.52259 0.10112 0.42147 0.00000 0.00000
RPI: 2020-3 0.02762 0.04087 -0.01325 0.00020 0.00000
CPI: 2020-3 0.00698 0.00978 -0.00281 0.00204 -0.00001
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