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This paper contains a nonlinear, nonstationary autoregressive model whose intercept
changes deterministically over time. The intercept is a flexible function of time, and its
construction bears some resemblance to neural network models. A modeling techniq

https://ideas.repec.org/p/bdr/borrec/420.html#download
http://investiga.banrep.gov.co/es/borradores/be-1368
http://investiga.banrep.gov.co/es/borradores/be-1368
http://investiga.banrep.gov.co/es/borradores/be-1367
http://investiga.banrep.gov.co/es/espe/espe112
http://investiga.banrep.gov.co/publicaciones/lista

