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Decomposition at level 3: s = a3+ d3+d2 + d1.
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Giannone, D., Reichlin, L., Runstler,
G.,(2011), "Short-term forecasts of euro
area GDP growth.", The Econometrics

Journal. Vol 14 Issue 1.
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* Costanzo S., Trigo L., Jimenez L. and

Gonzalez J., (2007) "A Neural Network
Model of the Venezuelan Economy"
Audio, Transactions of the IRE
Professional Group on.
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Costanzo et al.

Angelini et al.

Bridging With Factors

Kalman filter

Kock & Terasvirta.

Gu et al.

Gao etal.

Generalized lasso granger method
Group Method of Data Handling.

" Neural Networks

- Biological Neural Networks
" Recurrent

- Wavelet Analysis

" Haar

" Daubechie

- Symlet

- Coiflet

" Meyer

- Gaussian

" Morlet

- Shannon

- Daughter Wavelet

" Fourier Analysis.?

- Gujarati

- Auto Correlation Function

- Partial Auto Correlation Function
- Schwarz Basian Criteria.

- Akaike Info Criteria

" Hannan Quinn Criteria

" Nonlinear Autoregressive Neural Network
- Levenberg-Marquardt

- sigmoid activation function
- Linear activation function

- Closed Loop

" Ramsey And Lampart
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Forecasting Chinese GDP with Mixed
Frequency Data Set: A Generalized Lasso
Granger Method., Advances in Swarm
Intelligence Lecture Notes in Computer
Science Volume 7929, 2013, pp 163-172.
Gu, P.,, Wang, X., Chen, Y. (2012),
Research on GDP forecast and its
relationship with energy consumption.,
Advances in Applied Economics and
Finance, Vol 4. No.1

Kock, A. B., Terdsvirta, T.,(2011),
Forecasting Macroeconomic  Variables
using Neural Network Models and Three
Automated Model Selection Techniques.,
CREATES Research Paper 2011-27
Ramsey, J. B., and Lampart. C. The
Decomposition of Economic Relationships
by Time Scale Using Wavelets: Money and
Income , Macroeconomic Dynamics. 1998,
2.49-71
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