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Forecasting from AR(1) for Δy(t)
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Forecasting from AR(1) for Δy(t)

4

Forecasting from AR(1) for Δy(t)
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Forecasting from AR(1) for Δy(t)
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Log Real GDP and BN Trend
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BN Decomposition from ARIMA(2,1,2) Model
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Log Real GDP and Filtered Trend from Clark Model
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Filtered Cycle from Clark Model
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Clark’s UC0-AR(2) Trend-Cycle Decomposition


