
1. Appendices 

1.1. Results when forecasting Industrial Production (IP) month-over-month growth  

  



1.1.1. Table 1: IP FULL SET SUMMARY P-VALUE (Standard Error) 

 

 

  



1.1.2. Table 2: IP FULL SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST ONE 

SAMPLE T-TEST (Mean Forecasted Error) 
 

 

 

  



1.1.3. Table 3: IP FULL SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST ROOT 

MEAN SQUARED FORECAST ERROR 
 

 

  



1.1.4. Table 4: IP REDUCED SET SUMMARY P-VALUE (Standard Error) 
 

 

 

  



1.1.5. Table 5: IP REDUCED SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST ONE 

SAMPLE T-TEST (Mean Forecasted Error) 
 

  



1.1.6. Table 6: IP REDUCED SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST 

ROOT MEAN SQUARED FORECAST ERROR 
 

 

 

 

  



1.2. Results when forecasting Inflation (INFL) month-over-month growth  
 

  



1.2.1. Table 7: INFL FULL SET SUMMARY P-VALUE (Standard Error) 
 

 

 

 

  



1.2.2. Table 8: INFL FULL SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST ONE 

SAMPLE T-TEST (Mean Forecasted Error) 
 

 

 

 

 

 

  



1.2.3. Table 9: INFL FULL SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST ROOT 

MEAN SQUARED FORECAST ERROR 
 

 

 

 

  



1.2.4. Table 10: INFL REDUCED SET SUMMARY P-VALUE (Standard Error) 
 

 

 

 

  



1.2.5. Table 11: INFL REDUCED SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST 

ONE SAMPLE T-TEST (Mean Forecasted Error) 
 

 

 

  



1.2.6. Table 12: INFL REDUCED SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST 

ROOT MEAN SQUARED FORECAST ERROR 
 

 

 

 

 

  



1.3. Results when forecasting Unemployment Rate (UR) month-over-month growth  
 

  



1.3.1. Table 13: UR FULL SET SUMMARY P-VALUE (Standard Error) 
 

 

 

  



1.3.2. Table 14: UR FULL SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST ONE 

SAMPLE T-TEST (Mean Forecasted Error) 
 

 

 

 

  



1.3.3. Table 15: UR FULL SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST ROOT 

MEAN SQUARED FORECAST ERROR 
 

 

 

 

  



1.3.4. Table 16: UR REDUCED SET SUMMARY P-VALUE (Standard Error) 
 

 

 

 

 

  



1.3.5. Table 17: UR REDUCED SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST 

ONE SAMPLE T-TEST (Mean Forecasted Error) 
 

 

 

 

 

 

 

  



1.3.6. Table 18: UR FULL REDUCED SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST 

ROOT MEAN SQUARED FORECAST ERROR 
 

 

 

 

 

 


