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A dynamic linear model for data revisions and delays is proposed. This model extends Jacobs
y Van Norden's [13] in two ways. First, the "true" data series is observable up to a fixed
period of time M. And second, preliminary figures might be biased estima

Modeling Data Revisions


https://ideas.repec.org/p/bdr/borrec/641.html#download
http://investiga.banrep.gov.co/es/cuadernos/che-68
http://investiga.banrep.gov.co/es/borradores/be-1364
http://investiga.banrep.gov.co/es/borradores/be-1363
http://investiga.banrep.gov.co/publicaciones/lista

