
�������� ��	
�����

Forecasting the real prices of crude oil using forecast combinations over
time-varying parameter models

Yudong Wang, Li Liu, Chongfeng Wu

PII: S0140-9883(17)30244-X
DOI: doi:10.1016/j.eneco.2017.07.007
Reference: ENEECO 3700

To appear in: Energy Economics

Received date: 10 October 2016
Revised date: 3 July 2017
Accepted date: 12 July 2017

Please cite this article as: Wang, Yudong, Liu, Li, Wu, Chongfeng, Forecasting the
real prices of crude oil using forecast combinations over time-varying parameter models,
Energy Economics (2017), doi:10.1016/j.eneco.2017.07.007

This is a PDF file of an unedited manuscript that has been accepted for publication.
As a service to our customers we are providing this early version of the manuscript.
The manuscript will undergo copyediting, typesetting, and review of the resulting proof
before it is published in its final form. Please note that during the production process
errors may be discovered which could affect the content, and all legal disclaimers that
apply to the journal pertain.

http://dx.doi.org/10.1016/j.eneco.2017.07.007
http://dx.doi.org/10.1016/j.eneco.2017.07.007


AC
C

EP
TE

D
 M

AN
U

SC
R

IP
T

ACCEPTED MANUSCRIPT

Forecasting the real prices of crude oil using forecast combinations 

over time-varying parameter models 

 

 

Yudong Wang
a
, Li Liu

b
*, Chongfeng Wu

c
 

a
School of Economics and Management, Nanjing University of Science and 

Technology, China 

b
School of Finance, Nanjing Audit University, China 

c
Antai College of Economics and Management, Shanghai Jiao Tong University, China 

* Corresponding author 

Address: West Yushan Road 86, Pukou District, Nanjing 211815, China 

Tel: 86 13611582191 

Email: wangyudongnj@126.com (Yudong Wang), liuli840821@nau.edu.cn (Li Liu), 

cfwu@sjtu.edu.cn (Chongfeng Wu)  

 

 

 

 

 

 

 

 

mailto:cfwu@sjtu.edu.cn


Download English Version:

https://daneshyari.com/en/article/5063629

Download Persian Version:

https://daneshyari.com/article/5063629

Daneshyari.com

https://daneshyari.com/en/article/5063629
https://daneshyari.com/article/5063629
https://daneshyari.com

