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We use a dynamic factor model proposed by Stock and Watson [1998, 1999, 2002a,b] to
forecast Colombian inflation. The model includes 92 monthly series observed over the period
1999:01-2008:06. The results show that for short-run horizons, factor model for

A Dynamic Factor Model for the Colombian Inflation


https://ideas.repec.org/p/bdr/borrec/549.html#download
http://investiga.banrep.gov.co/es/borradores/be-1358
http://investiga.banrep.gov.co/es/borradores/be-1358
http://investiga.banrep.gov.co/es/borradores/be-1359
http://investiga.banrep.gov.co/es/borradores/be-1359
http://investiga.banrep.gov.co/es/borradores/be-1357
http://investiga.banrep.gov.co/publicaciones/lista

