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Bibliogov, United States, 2013. Paperback. Book Condition: New.
246 x 189 mm. Language: English . Brand New Book ***** Print
on Demand *****.Small-scale VARs are widely used in
macroeconomics for forecasting U.S. output, prices, and interest
rates. However, recent work suggests these models may exhibit
instabilities. As such, a variety of estimation or forecasting
methods might be used to improve their forecast accuracy.
These include using different observation windows for
estimation, intercept correction, time-varying parameters, break
dating, Bayesian shrinkage, model averaging, etc. This paper
compares the effectiveness of such methods in real time
forecasting. We use forecasts from univariate time series
models, the Survey of Professional Forecasters and the Federal
Reserve Board s Greenbook as benchmarks.
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This composed book is fantastic. it absolutely was writtern quite properly and helpful. I am very happy to explain how
this is the very best ebook i actually have read during my own existence and may be he best pdf for actually.
-- Pr of . Elody D'Am or e      

It is great and fantastic. Better then never, though i am quite late in start reading this one. Its been written in an
extremely simple way and is particularly only right aCer i finished reading this ebook where actually changed me,
affect the way i really believe.
-- O r in B lick    
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