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This paper investigates whether transforming the Consumer Price Index with a class of power
transformations lead to an improvement of inflation forecasting accuracy. We use one of the
prototypical models to forecast short run inflation which is known as t

https://ideas.repec.org/p/bdr/borrec/756.html#download
http://investiga.banrep.gov.co/es/borradores/be-1371
http://investiga.banrep.gov.co/es/borradores/be-1370
http://investiga.banrep.gov.co/es/borradores/be-1370
http://investiga.banrep.gov.co/es/borradores/be-1369
http://investiga.banrep.gov.co/publicaciones/lista

