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Obtaining Information from Time Series ’Opinion Poll
Data Using a Smoothing Method
—— A Case Study ——

Nobuhisa Kashiwagi
(The Institute of Statistical Mathematics)

The usefulness of time series opinion poll data is shown through the analysis of actual
data using a smoothing method. The data sets analyzed are the time series of the
proportions of public support of the Liberal Democratic Party of Japan which had been
collected by five companies independently from January 1975 to June 1980. Among the five
companies’ results, there exist some differences other than sampling variation. Such
differences are believed to be caused by the differences among the survey techniques. To
test whether the five companies’ results involve objective information about public opinion
in spite of the existence of such differences, three smoothing models are applied and the
best fit one is selected among them using Akaike’s Information Criterion. As a result of
the analysis, it is suggested that, in the five companies’ results, there exists a common trend
which is independent of the survey techniques, and that the change rates of the common
trend can be estimated from the estimates of the observed variables of each company.
This shows the possibility that information about trend of public opinion can be obtained
from time series opinion poll data using a smoothing method, even though the results of
opinion polls depend on the survey techniques.

Key words: Akaike’s Information Criterion, Bayesian method, model likelihood, opinion poll,
smoothing, time series.



