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1. Bank for International Settlements (BIS).
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Expectations for 2022 have risen somewhat but long-term expectations are stable

In percentage points Graph 2
While long-term ... generally stayed ... 2022 expectations have ... albeit to varying degrees
expectations have ... remained flat ... followed rising inflation ... across economies.
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Latest observation is January 2022. ' sd = standard deviations ie dispersion across forecasters.

Source: Consensus Economics.
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2. Carlo Pizzinelli.
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1. Self-Fullfilling

2. https://www.imf.org/en/Publications/fandd/issues/2022/09/hall-of-mirrors-how-consumers-think-about-
inflation-pizzinelli.
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1. Common Inflation Expectation
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1. https : / www . federalreserve . gov / econres / notes / feds — notes / index — of — common — inflation —
expectations — 20200902 . html.
2. Treasury Inflation-Protected Securities (TIPS), Inflation-Linked Bonds (ILBs).
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1. Spot Price.
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1. Google Search Query (GSQ).
2. Nowcasting.
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1. APL
2. Scrapping.
3. Latent Dirichlet Allocation.
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Grouping of tags into latent factors

low.sodium - I occasion - [l verylow.carbs | NN
low.saturated.fat - [ NN main.ingredient | N low.sodium - N
low.protein - I lunch - Il low.protein - NN
low.in.something - NN eggs.dairy | I low.in.something - N
low.fat - eggs NN low.carb - N
low.cholesterol - I dinnerparty | 1l low.calorie -| NN
low.calorie - N cheese - NG high.protein - I
healthy.2 - brunch -| IR high.in.something - IR
heatthy - I breakfast - I dietary | [N
dietary - [N appetizers | 1l breads . [N
weeknight - [l verylow.carbs | [N verylow.carbs | [l
stove.top - NN vegetables | Il vegetarian | [l
small.appliance - [N low.protein - [l vegetables - Il
oven - [NNNGG low.in.something - [l vegan | [l
occasion - [l low.carb - [N side dishes - [l
main.ingredient- [l low.calorie | [l seafood | NG
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1. Factor Analysis.
2. Latent Variable.
3. Angelico Cristina.
4. Winsorizing.
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