Appendix B. Table Summaries of House Price Data as Reported from National Sources

Table B.1 Frequency of House Price Data

Series Monthly Quarterly Annual Other Adjustments
Bl AU - Australia AUC v
AUP Ve
Il BE - Belgium BE® v
I+l CA - Canada CA® v Average
CA" v
CH - Switzerland CHe® v
™ DE - Germany DE® v
DEM v Interpolate
DE" v Interpolate
DE" v Interpolate
DK - Denmark DK¢® v
DK" v
ES - Spain ES° v
ESM v
ESh? v
H= FI - Finland Fle v
FI v/
BN FR - France FR® v
FR" v Interpolate
GB - United Kingdom GB® v Average
GBM v
E= HR - Croatia HRe® v
HRM Ve

Prices from around the world, all under one roof.



Series Monthly Annual Other Adjustments
HR" v Interpolate
E1 IE - Ireland IE v
|Eh1
IEN? v Interpolate
= IL - Israel ILe v Average
L V4 Average
HNIT - taly IT® v Interpolate
ITh v Interpolate
[®]JP - Japan Jpe v Average
JP v Interpolate
KR - S. Korea KR® v Average
KR" v Interpolate
E= LU - Luxembourg LU®
LU v Interpolate
&= NL - Netherlands NL® v Average
NL" v Average
E= NO - Norway NO®
NO"
Bl NZ - New Zealand ~ NZ°
SE - Sweden SE®
SEN
B= US - United States ~ US®
= ZA - S. Africa ZA° v Average
ZA" e Average

Note: We interpolate the series indicated using the quadratic-match average method at quarterly frequency. IT¢ is

semi-annual data, 1T" is bi-annual data, and JP" is semi-annual data.
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Where house prices live.



	1 Introduction
	1.1 Outline

	2 Background Information
	2.1 House Price Data: Sorting Out the Sources
	2.1.1 Selection of Comparable House Price Series
	2.1.2 Other Resources Available on House Prices
	2.1.3 More in Depth: Different Approaches to Construct a House Price Index

	2.2 Personal Disposable Income Data: Measuring Households’ Income in the National Accounts
	2.2.1 Differences in the Adoption of the United Nations’ System of National Accounts (UNSNA)
	2.2.2 From Gross Domestic Product to National Income
	2.2.2.1 Income vs. Expenditure Accounting Identities
	2.2.2.2 National Income Accounting Identity

	2.2.3 From National Income to Personal Disposable Income
	2.2.3.1 National Income by Institutional Sector15F
	2.2.3.2 Savings-Investment Identity

	2.2.4 More in Depth: The Circular Flow and Personal Disposable Income


	3 Methodological Approach
	3.1 Timing of Releases
	3.2 Approach to Construct the Country Data: Step-by-Step
	3.3 Frequency Conversion Methods
	3.3.1 Quarterly Interpolation

	3.4 Seasonal-Adjustment Method
	3.5 Splicing Method
	3.6 Approach to Aggregate the Country Data
	3.7 More in Depth: An Overview of the Basic Structural Time Series (BSTS) Model
	3.7.1 All-Encompassing BSTS Model Specification
	3.7.2 BSTS Model Estimation, Backcasting/Nowcasting and Forecasting
	3.7.3 BSTS Model Selection


	4 Country-Specific Information24F
	 AU – Australia
	 BE – Belgium
	 CA – Canada
	 CH – Switzerland
	 DE – Germany
	 DK – Denmark
	 ES – Spain
	 FI – Finland
	 FR – France
	 GB – United Kingdom
	 HR – Croatia
	 IE – Ireland
	 IL – Israel
	 IT – Italy
	 JP – Japan
	 KR – South Korea
	 LU – Luxembourg
	 NL – Netherlands
	 NO – Norway
	 NZ – New Zealand
	 SE – Sweden
	 US – United States
	 ZA – South Africa

	5 Bibliography
	Appendix A. Summary of the National Sources of House Price Data
	Appendix B. Table Summaries of House Price Data as Reported from National Sources



