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DEVELOPMENT OF ECONOMIC INDICATORS BASED ON NEWS ARTICLES AND APPLICATION TO
LONG-TERM TIME SERIES FORECASTING
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In this research, I apply recent techniques in natural language processing and propose a new method for

constructing economic indicators using economic documents and Reuters news based on the economic

judgment reasons included in the Economic Watcher Survey provided by the Cabinet Office. [ also attempt to

capture early economic fluctuations by predicting the future economy using an economic index constructed

using a time-series prediction model.
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