Marcelle Chauvet — CREFC and University of California Riverside

Probabilities of Recession up to September 2008
using data available as of November 26, 2008
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Filtered and Smoothed Probabilities of Recession

1.0+
f

0.8 —

0.4 -

Copyright © 2008 CREFC - Center for Research on Economic and Financial Cycles. All rights reserved worldwide.



