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1. Dynamic Model Selection(DMS)
2. Dynamic Model Averaging(DMA)
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1. activity measures
2. monetary aggregates
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. backward-looking Phillips curve

. root mean squared forecast errors (RMSFEs)
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. Carlstrom and Fuerst
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. Eickmeier and Ziegler
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MIDAS models
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. Wright

. combining individual forecasts

. Bayesian Model Averaging (BMA)
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