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3 OECD (2024), “OECD Economic Outlook”, Volume 2024 Issue 1: Preliminary version, No. 115, OECD
Publishing, Paris -

* de-Muizon M., S. Raja and J. Weidner (2024), “Inflation trends: US, UK and Euro Area on diverging
paths back to target”, Global Inflation Report, Deutsche Bank Research, February 2024 -

® Pretet, F. and N. Carrara (2024), “Different paces for last mile of global inflation”, BNP Paribas Strategy
and Economics, May 3 2024 -
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KRG K S O A R i % = X1 (R JE #R 7K e (short rate level) ~ #13R
(slope) ~ i1 (curvature)) Y& 154 o B DUIRH ) 5115428 (time series models)
AUS ARG SUR B BaRNE - R AJEA R AR A 1AL 152 A E AT
MIME - BAAM [RFEAVEL TS MIEOR B R 2 S e ek A B VI RH
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HNT-IEE R IR > R AR SRR R Ry A S A= S 8y

(exogenous variables)y H JH ErfE A (autoregressive model » AR model) -

" 4% 2. Diebold, F.X. and C. Li (2006), “Forecasting the term structure of government bond yields”,
Journal of Econometrics, 130, 337-364 - Nyholm, K. (2015), “A rotated Dynamic Nelson Siegel
model with macro ﬁnancial applications”, ECB Working Paper Series, No 1851, September

8 Jo2dih 2 7k KAIFEd gy ~ 2 ko B 2 %& #4 ;% P|(Taylor Rule) -
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® Exponentially weighted moving-average °
10 Stock, J. and M. Watson (2007), “Why Has US Inflation Become Harder to Forecast?”, Journal
of Money, Credit and Banking, Supplement to Vol. 39, No. 1, February °
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