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***** Surveys do! We examine the forecasting power of four
alternative methods of forecasting U.S. inflation out-of-sample:
time series ARIMA models; regressions using real activity
measures motivated from the Phillips curve; term structure
models that include linear, non-linear, and arbitrage-free
specifications; and survey-based measures. We also investigate
several methods of combining forecasts. Our results show that
surveys outperform the other forecasting methods and that
the term structure specifications perform relatively poorly. We
find little evidence that combining forecasts produces superior
forecasts to survey information alone. When combining
forecasts, the data consistently places the highest weights on

survey information.
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Most of these publication is the perfect ebook accessible. It is amongst the most awesome publication i have got read
through. You wont truly feel monotony at whenever you want of the time (that's what catalogs are for regarding in the
event you request me).

-- Prof. Edgar Kshlerin

It is easy in study safer to comprehend. It can be writter in basic phrases and never confusing. It is extremely difficult to
leave it before concluding, once you begin to read the book.
-- Emmitt Harber
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