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HOUSE PRICE INDEX

— Back to contents

Australia

1 Source composition

COVERAGE UNIT
1870-2026 index, 2015 = 100

SOURCE CobE TIME SPAN NoTEes
Jorda et al. (2017) JST 1870 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 109%).
Bank for Internl Settlements (2024) BIS 1970 - 2026 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate | Source change @ BIS @ DallasFED @ JST @ OECD HPI
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HOUSE PRICE INDEX

<~ Back to contents

Q_ t ® COVERAGE UNIT
uS rla 1986-2025 index, 2015 = 100
1 Source composition
SOURCE CobE TIME sPAN NoTEes
Bank for Internl Settlements (2024) BIS 1986 - 2025 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate @ BIS @ EUS @ OECD HPI
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HOUSE PRICE INDEX

— Back to contents

B l ° COVERAGE UNIT
e glum 1878-2025 index, 2015 = 100
1 Source composition
SOURCE CobE TIME sPAN NoTEes
Jorda et al. (2017) JST 1878 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 107%).
Bank for Internl Settlements (2024) BIS 1970 - 2025 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate | Source change @ BIS @ DallasFED @ EUS @ JST @ OECD HPI
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HOUSE PRICE INDEX

<~ Back to contents

Brazil

1 Source composition

COVERAGE UNIT
2001-2026 index, 2015 = 100

SOURCE

CobE

TIME SPAN

NoTes

Bank for Internl Settlements (2024)

BIS

2001 - 2026

Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ OECD HPI
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HOUSE PRICE INDEX

<~ Back to contents

B l ° COVERAGE UNIT
u garla 1998-2025 index, 2015 = 100
1 Source composition
SOURCE CobE TIME sPAN NoTEes
Bank for Internl Settlements (2024) BIS 1998 - 2025 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate @ BIS @ EUS @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

Canada 1921-2026 index, 2015 = 100

1 Source composition

SOURCE CobE TIME SPAN NoTes
Jorda et al. (2017) JST 1921 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 115.5%).
Bank for Internl Settlements (2024) BIS 1970 - 2026 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ JST @ OECDHPI @ CS2
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HOUSE PRICE INDEX — Back to contents

Ch.l COVERAGE UNIT
1 e 2002-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 2002 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

Ch. COVERAGE UNIT
lna 2005-2026 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 2005 - 2026 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

COlombia 1975-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME SPAN NoTes
Adrienne Mack et al. (2011) DallasFED 1975 -1987 Ratio-spliced using overlapping data in 1988: (ratio = 100.1%).
Bank for Internl Settlements (2024) BIS 1988 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

[ ]
Croatia to75.2075 | index, 2615 < 100

1 Source composition

SOURCE CobE TIME SPAN NoTes
Adrienne Mack et al. (2011) DallasFED 1975 - 1996 Ratio-spliced using overlapping data in 1997: (ratio = 72.4%).
Bank for Internl Settlements (2024) BIS 1997 -2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ EUS @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

Cyprus 20022025 | index, 2015 = 106

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 2002 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ EUS
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HOUSE PRICE INDEX — Back to contents

Czech Republic 2006-2025 | index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 2008 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ EUS @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

Denmark T60.2625 | imdex. 2615 160

1 Source composition

SOURCE CobE TIME SPAN NoTes
Abildgren (2017) CS1 DNK 1860 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 85.3%).
Bank for Internl Settlements (2024) BIS 1970 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ EUS @ JST @ OECDHPI @ CSi
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

[ ]
EStonla 2005-2026 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 2005 - 2026 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ EUS @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

® COVERAGE UNIT
Flnland 1905-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME SPAN NoTes
Jorda et al. (2017) JST 1905 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 105%).
Bank for Internl Settlements (2024) BIS 1970 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ EUS @ JST @ OECD HPI
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HOUSE PRICE INDEX

— Back to contents

France

1 Source composition

COVERAGE UNIT
1870-2026 index, 2015 = 100

SOURCE CobE TIME SPAN NoTEes
Jorda et al. (2017) JST 1870 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 102.3%).
Bank for Internl Settlements (2024) BIS 1970 - 2026 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate | Source change @ BIS @ DallasFED @ EUS @ JST @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

Germany 1870-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME SPAN NoTes
Jorda et al. (2017) JST 1870 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 110.8%).
Bank for Internl Settlements (2024) BIS 1970 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ EUS @ JST @ OECD HPI
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HOUSE PRICE INDEX

<~ Back to contents

Greece

1 Source composition

COVERAGE UNIT
1997-2026 index, 2015 = 100

SOURCE CobE TIME sPAN NoTEes
Bank for Internl Settlements (2024) BIS 1997 - 2026 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate @ BIS @ OECD HPI
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HOUSE PRICE INDEX

<~ Back to contents

Hong Kong

1 Source composition

1979-2026

UNIT
index, 2015 = 100

SOURCE CobE

Bank for Internl Settlements (2024) BIS

Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

Hungary 1990-2025 index, 2015 = 160

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 1990 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ EUS @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

Iceland 1981-2026 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 1981 -2026 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ EUS @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

[ ]
Indla 2009-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 2009 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ OECD HPI
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HOUSE PRICE INDEX

<~ Back to contents

Indonesia

1 Source composition

COVERAGE UNIT
2002-2026 index, 2015 = 100

SOURCE

CobE TIME SPAN NoTes

Bank for Internl Settlements (2024)

BIS 2002 - 2026 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ OECD HPI
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HOUSE PRICE INDEX

— Back to contents

I l d COVERAGE UNIT
re an 1945-2026 index, 2015 = 100
1 Source composition
SOURCE CobE TIME SPAN NoTes
Jorda et al. (2017) JST 1945 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 110.2%).
Bank for Internl Settlements (2024) BIS 1970 - 2026 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate | Source change @ BIS @ DallasFED @ EUS @ JST @ OECD HPI
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HOUSE PRICE INDEX

— Back to contents

Israel

1 Source composition

COVERAGE UNIT
1975-2025 index, 2015 = 100

SOURCE CobE TIME sPAN NoTEes
Adrienne Mack et al. (2011) DallasFED 1975 -1993 Ratio-spliced using overlapping data in 1994: (ratio = 100%).
Bank for Internl Settlements (2024) BIS 1994 - 2025 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate | Source change @ BIS @ DallasFED @ OECD HPI
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HOUSE PRICE INDEX

— Back to contents

Italy

1 Source composition

COVERAGE UNIT
1927-2025 index, 2015 = 100

SOURCE CobE TIME sPAN NoTEes
Bank for Internl Settlements (2024) BIS 1927 - 2025 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate @ BIS @ DallasFED @ EUS @ JST @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

Japan 1913-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME SPAN NoTes
Jorda et al. (2017) JST 1913 - 1954 Ratio-spliced using overlapping data in 1955: (ratio = 114.8%).
Bank for Internl Settlements (2024) BIS 1955 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ JST @ OECD HPI
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HOUSE PRICE INDEX

— Back to contents

Latvia

1 Source composition

COVERAGE
2006-2026

UNIT
index, 2015 = 100

SOURCE CobE TIME sPAN NoTEes
Bank for Internl Settlements (2024) BIS 2006 - 2026 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate @ BIS @ EUS @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

Lithuania 1998-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 1998 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ EUS @ OECD HPI

300
o
[ )
.
) 3
3 200 .
£
@ .
.2
a g
@ F «—* ¢
3 100 : oot
T o $ P ® ° ®
e
oo ot
0 T T T 1
1990 2000 2010 2020 2030

Global Macro Database 33 / 63



HOUSE PRICE INDEX

— Back to contents

Luxembourg

1 Source composition

COVERAGE UNIT
1975-2025 index, 2015 = 100

SOURCE

NoTes

Adrienne Mack et al. (2011)
Bank for Internl Settlements (2024)

Ratio-spliced using overlapping data in 2007: (ratio = 95.3%).

Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change
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HOUSE PRICE INDEX

— Back to contents

Macedonia

1 Source composition

COVERAGE
2000-2026

UNIT
index, 2015 = 100

SOURCE

Bank for Internl Settlements (2024)

Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS
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HOUSE PRICE INDEX

— Back to contents

Malaysia

1 Source composition

COVERAGE UNIT
1988-2026 index, 2015 = 100

SOURCE CobE TIME sPAN NoTEes
Bank for Internl Settlements (2024) BIS 1988 - 2026 Baseline source, overlaps with anchor year 2018.
2 Harmonised series

GMD estimate @ BIS
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HOUSE PRICE INDEX — Back to contents

M lt COVERAGE UNIT
a a 2005-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 2005 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ EUS
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

[ ]
Mexico 20052026 | index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 2005 - 2026 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

MorOCCO 2005-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 2005 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS
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HOUSE PRICE INDEX — Back to contents

Netherlands 16262025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME SPAN NoTes

Eichholtz (1997) CS3 NLD 1628 - 1869 Ratio-spliced using overlapping data in 1870: (ratio = 97.1%).
Jorda et al. (2017) JST 1870 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 97.1%).
Bank for Internl Settlements (2024) BIS 1970 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ EUS @ JST @ OECDHPI @ CS3
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

NeW Zealand 1962-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 1962 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ DallasFED @ OECD HPI
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HOUSE PRICE INDEX — Back to contents

COVERAGE UNIT

Norway 1819-2026 index, 2015 = 100

1 Source composition

SOURCE CobE TIME SPAN NoTes
Eitrheim et al. (2023) CS2 NOR 1819 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 113.3%).
Bank for Internl Settlements (2024) BIS 1970 - 2026 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ EUS @ JST @ OECDHPI @ CS2
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HOUSE PRICE INDEX

— Back to contents

Peru

1 Source composition

COVERAGE
1998-2025

UNIT
index, 2015 = 100

SOURCE CobE

TIME SPAN

NoTes

Bank for Internl Settlements (2024) BIS

1998 - 2025

Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS
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COVERAGE UNIT

Philippines 20062025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 2008 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS
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P l d COVERAGE UNIT
O an 2005-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME SPAN NoTes
OECD (2024) OECD 2005 -2009 Ratio-spliced using overlapping data in 2010: (ratio = 100.4%).
Bank for Internl Settlements (2024) BIS 2010 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ EUS @ OECD HPI
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COVERAGE UNIT

Portugal o75.2025 | index, 205 = 106

1 Source composition

SOURCE CobE TIME SPAN NoTes
Adrienne Mack et al. (2011) DallasFED 1975 -1987 Ratio-spliced using overlapping data in 1988: (ratio = 93.8%).
Bank for Internl Settlements (2024) BIS 1988 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ EUS @ JST @ OECD HPI
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R ® COVERAGE UNIT
Omanla 2009-2025 index, 2015 = 100
1 Source composition
SOURCE CobE TIME sPAN NoTEes
Bank for Internl Settlements (2024) BIS 2009 - 2025 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate @ BIS @ EUS @ OECD HPI
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COVERAGE UNIT

Russian Federation ovno026 | index, 2015 - 106

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 2001 - 2026 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ OECD HPI
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Saudi Arabia 20142025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

OECD (2024) OECD 2014 -2023 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ OECD HPI
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COVERAGE UNIT

[ ]
Serbla 2000-2026 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 2000 - 2026 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS
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S‘ COVERAGE UNIT
lngapore 1998-2025 index, 2015 = 100
1 Source composition
SOURCE CobE TIME sPAN NoTEes
Bank for Internl Settlements (2024) BIS 1998 - 2025 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate @ BIS
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COVERAGE UNIT

Slovakia 2005-2026 index, 2015 = 100

1 Source composition

SOURCE CobE TIME SPAN NoTes
OECD (2024) OECD 2005 -2005 Ratio-spliced using overlapping data in 2006: (ratio = 105.1%).
Bank for Internl Settlements (2024) BIS 2006 - 2026 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ EUS @ OECD HPI

300
[ ]
$ 200 :
2 3
.E ° °
e} $
o —
»n g ° L
> [ L
3 100 : . 4 4 e e
]
[
0 T T 1
2000 2010 2020 2030

Global Macro Database 52 / 63



HOUSE PRICE INDEX

— Back to contents

Sl ° COVERAGE UNIT
Ovenla 1975-2025 index, 2015 = 100
1 Source composition

SOURCE CobE TIME SPAN NoTes

Adrienne Mack et al. (2011) DallasFED 1975 - 2006 Ratio-spliced using overlapping data in 2007: (ratio = 100%).

Bank for Internl Settlements (2024) BIS 2007 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ EUS @ OECD HPI
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S th Q f ° COVERAGE UNIT
Ou rlca 1966-2026 index, 2015 = 100
1 Source composition
SOURCE CobE TIME sPAN NoTEes
Bank for Internl Settlements (2024) BIS 1966 - 2026 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate @ BIS @ DallasFED @ OECD HPI
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COVERAGE UNIT

SOuth Korea 1975-2026 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 1975 - 2026 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ DallasFED @ OECD HPI
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COVERAGE UNIT

[ ]
Spaln 1971-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME sPAN NoTEes

Bank for Internl Settlements (2024) BIS 1971 -2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS @ DallasFED @ EUS @ JST @ OECD HPI
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COVERAGE UNIT

Sweden 1875-2025 index, 2015 = 100

1 Source composition

SOURCE CobE TIME SPAN NoTes
Jorda et al. (2017) JST 1875 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 105.5%).
Bank for Internl Settlements (2024) BIS 1970 - 2025 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ EUS @ JST @ OECD HPI
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S 't l d COVERAGE UNIT
W 1 Zer an 1901-2026 index, 2015 = 100
1 Source composition
SOURCE CobE TIME SPAN NoTes
Jorda et al. (2017) JST 1901 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 101.7%).
Bank for Internl Settlements (2024) BIS 1970 - 2026 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate | Source change @ BIS @ DallasFED @ JST @ OECD HPI
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Thailand

1 Source composition

COVERAGE UNIT
1991-2026 index, 2015 = 100

SOURCE

CobE

TIME SPAN

Bank for Internl Settlements (2024)

BIS

1991 -2026

Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate @ BIS
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Turkey

1 Source composition

COVERAGE UNIT
2010-2026 index, 2015 = 100

SOURCE CobE TIME sPAN NoTEes
Bank for Internl Settlements (2024) BIS 2010 - 2026 Baseline source, overlaps with anchor year 2018.
2 Harmonised series
GMD estimate @ BIS @ EUS @ OECD HPI
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United Kingdom

1 Source composition

COVERAGE

1845-2026

UNIT
index, 2015 = 100

SOURCE

Thomas et al. (2010)
Bank for Internl Settlements (2024)

Baseline source, overlaps with anchor year 2018.

Ratio-spliced using overlapping data in 1968: (ratio = 98.7%).

2 Harmonised series

GMD estimate | Source change @ BIS
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United States 1990.9626 | index, 2015 = 100

1 Source composition

SOURCE CobE TIME SPAN NoTes
Jorda et al. (2017) JST 1890 - 1969 Ratio-spliced using overlapping data in 1970: (ratio = 69.6%).
Bank for Internl Settlements (2024) BIS 1970 - 2026 Baseline source, overlaps with anchor year 2018.

2 Harmonised series

GMD estimate | Source change @ BIS @ DallasFED @ JST @ OECDHPI @ CSf
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