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I worked on two themes during the funding period: (1) development and
application of a method to decompose multiple macroeconomic time series simultaneously into trends
(natural rates) and cycles (gaps), relying on a forecasting model consistent with the standard
macroeconomic theory, (2) development of a method to estimate the underlying distribution behind
interval data, and its application to interval data on inflation perceptions and expectations.

The research outputs include two publications in refereed international journals, one publication in
a domestic non-refereed journal, four presentations at international conferences, and three
presentations at domestic conferences.
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(2) “ Measuring public inflation perceptions and expectations in the UK" , Empirical
Economics, Vol. 59, pp. 315--344, 2020.
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(3) “ Bayesian multivariate Beveridge--Nelson decomposition of 1(1) and 1(2) series
with cointegration” , Studies in Nonlinear Dynamics ¥& Econometrics, in press, 2022.
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