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This is a really strong, timely and relevant paper:
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With three great contributions: Forward Distributions
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With three great contributions: Risk-adjusted
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With three great contributions: Non-parametric distributions
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The devils are in the details (or in the footnotes and annexes)
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Don’t be shy!

Forward Distributions

Risk-adjusted

Non-parametric

Great argument

for a top journal!
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Some checks for helping the sheling points:

Forward Distributions

Risk-adjusted

Non-parametric

 Compare the mean of your forward 
distributions with the forward Inflation
Linked Swaps

 Compare the adjusted distributions
with the probabilities of the Survey of 
Professional Forecasters

 Show the third and fourth moments. It
is in the name of your paper!
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