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A Type of Mixed-frequency Logistic Regression Model under Adaptive Weights
And Its Application
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Abstract : Mixed frequency data has important value in economic forecasting, but traditional processing methods
often lose high—frequency information due to co-frequency operation. In order to improve the
information utilization of high—frequency data, we propose an iterative weighted optimization algorithm,
and the simulation results show that the optimization weight can significantly improve the estimation
accuracy of the regression coefficient, and reduce the deviation and standard deviation of the
estimation coefficient. The empirical results show that the optimization weight has a stronger sensitivity
in identifying recession risks. This paper provides a new method reference for binary prediction under
mixed frequency data.
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