
Bayesian combination for inflation forecasts : the effects of a prior based on
central banks&#039; estimates - Portal de Investigaciones Económicas

Bayesian combination for inflation forecasts : the effects of a prior based on central
banks&#039; estimates

Bayesian combination for inflation
forecasts : the effects of a prior based on
central banks&#039; estimates
Borradores de Economia
Número: 
853
Publicado: 
Sábado, 1 Noviembre 2014
Clasificación JEL: 
C22, C53, C11, E31
Palabras clave: 
Bayesian Shrinkage, Inflation Forecast Combination, Internal Forecasts, Rolling window
estimation
Descargar documento

Lo más reciente
Documentos de Trabajo Sobre Economía Regional y Urbana - Impacto de los cierres en la vía
al llano sobre los precios de los alimentos en Colombia
Jhorland Ayala-García, Yesica Tatiana Lara-Silva, Alejandro Alberto Vargas-Villamil, Lina
Romero-Chaparro
Impacto macroeconómico y fiscal del cambio demográfico
Jesús Alonso Botero-García, Ligia Alba Melo-Becerra, Cristian Castrillón Gaviria, Daniela Gallo
Uncertainty and monetary policy: the case of the Central Bank of Colombia
Hernando Vargas-Herrera
Otras Publicaciones

Typically, central banks use a variety of individual models (or a combination of models) when
forecasting inflation rates. Most of these require excessive amounts of data, time, and
computational power; all of which are scarce when monetary authorities me
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