
Forecasting annual inflation with power transformations : the case of inflation
targeting countries - Portal de Investigaciones Económicas

Forecasting annual inflation with power transformations : the case of inflation targeting
countries

Forecasting annual inflation with power
transformations : the case of inflation
targeting countries
Borradores de Economia
Número: 
756
Publicado: 
Viernes, 1 Febrero 2013
Clasificación JEL: 
C22, C52
Palabras clave: 
ARIMA models, power transformations, seasonality, bayesian analysis
Descargar documento

Lo más reciente
La Fecundidad en Colombia: Evolución Reciente y Factores Socioeconómicos Asociados
Juliana Jaramillo-Echeverri, Adriana Sofía Rodríguez
Movilidad espacial, oportunidad económica, y crimen
Gaurav Khanna, Carlos Alberto Medina-Durango, Anant Nyshadham, Daniel Ramos-Menchelli,
Jorge Andrés Tamayo-Castaño, Audrey Tiew
Pronosticando inflaciones de canastas de alimentos desagregadas en Colombia usando un
modelo XGBoost
Cesar Anzola-Bravo, Poveda-Olarte Paola
Otras Publicaciones

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
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