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

SAMPLE T-TEST (Mean Forecasted Error)
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1.1.3. Table 3: IP FULL SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST ROOT

MEAN SQUARED FORECAST ERROR
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1.1.4. Table 4:1P REDUCED SET SUMMARY P-VALUE (Standard Error)
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1.1.5. Table 5: IP REDUCED SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST ONE

SAMPLE T-TEST (Mean Forecasted Error)
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1.1.6. Table 6: IP REDUCED SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST

ROOT MEAN SQUARED FORECAST ERROR
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1.2. Results when forecasting Inflation (INFL) month-over-month growth



1.2.1. Table 7: INFL FULL SET SUMMARY P-VALUE (Standard Error)
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1.2.2. Table 8: INFL FULL SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST ONE

SAMPLE T-TEST (Mean Forecasted Error)

fezoa) | (seool | (zvo0l | fovoe) | (ecod) | (zwool | (ov00) | (oboo) | (esool | (esoo] | (ssoq) | (s900) | fsgo0) | (ssed) | (ws00) | (r900l | (eso0] | f{osoo)
(890 | r0 | TIH0 | €890 | £89°0 | 090 | 6690 | Tv30 | vsS0 | ¢SO | 6050 | IS0 | 050 | 190 | 6150 | 8€50 | 600 | 990
(3550 | tessed | lpesed | (osred | (somod | (ccroe | (ses0d) | (rseed | (799ed | (zocod | (zesed | fosod | (Toiee | (Racwd | leccod | (seced | lzreed | (BT
SOT0 | W00 | 90D | EE0D | 46200 | 9E00 | €900 | LL00 | ELOD | 50D | WO | 9900 | 150D | BE00 | «LE0D | 4EE00 | 46100 | <LE00
frzzel | leeze) | tezze) | lzzed | (cee) | (ezol | (zze) | loewe) | (eecod | (sezod | (wezo) | (w2o] | (@2ol | (oo | (sszod | (evzed) | leszod | (evzol
4100'0% | 451000 | 4sT00'0% | 434T00°0% | 42100°0° | 451000 | 544T00'0% | 432T00'0% | 45210005 | 5457000 | 524T00'0% | 4357000 | 1410007 | sTO0'D® | 435700'0% | 54210005 | 100 | 241000
freze] | bzzel | Were) | (eeved | Geved | (ezzod | lezzed | Eered | (oo | (eszed | (o) | lostod | (eszol | (evzed | (eszol | (sszol | levee] | (seeod
$SI00 | SBT00 | SNT00 | SO0 | SFT00 | 9100 | SLT00 | ST0D | SBT00 | SET00 | SZI00 | 56000 | SOT00 | w6000 | 530000 | 5E000 | B0 | 4510000
(eeol | (wra) | (sevol | forvo) | (900) | (eso0l | (ceo0) | (esod) | (ecodl | frooo] | (eeoe] | ewoe) | fesoed | (eeved | (ecrod | lszzed | (oezel | loezed
0580 | vECO | GELD | TBL0D | u®0 | 91RO | SIS0 | [I80 | SYEO | [66D | SI60 | BYR0 | VERO | SRLO | 0990 | 850 | 1580 | E450
(zezo] | (ezzod | (seTed | (ssred | (merod | (geTed | (ebTd) | (seTed | (teTed | (t8Ted | (oeed) | (zzEwd | (seewd | (zvECd) | (svEed | (sered) | (8sTd | (o4O
(500 | 6S00 | SSO'D | +6E00 | 462000 | L2000 | 4800 | L9100 | BT0'0 | ET0'0 | 4ST00 | 40000 | 4BO000 | #7000 | aeT000° | 18000 | SET0D | 41200
(zrel | (eere) | feeve) | (srod | (eere] | (bsto] | (soved | Woved | (esvod | (esvod | festod) | feoved | (zoved | fesved | (1sved | (esvod) | festod | (zerod
£E000 | w1000 | 121000 | 110005 | 45100 | 4357000% | 11270005 | 410007 | 42:T00'0% | 1347000 | 521000 | 4421000 | 434T00'0% | 1347000 | 457000 | £44T00'0% | 1247000 | 127000
fgrel | (ssrel | foeve) | (esvod | (zoved | (eered | (seved | fesved | (eeved | (ecved | fesrod | lesved] | (eved | Gesved | (eeved | (evved | {ezeed | (rzrod
4100'0% | 45210005 | 4sT00'0% | 434T00°0% | 525000 | 41000 [ 544T00'0® | 4357000 | 435000 | 4sT00'0% | 524T00'0% | 4321000 | 141000 | 2sTO0'D® | 435700°0% | 45210003 | 58000 | 44500'0
leezel | fzeze) | lezze) | (rezed | (ereed) | (wzzod | Gszod | lecee) | (Bezod | (eszed | (etzod | lerzod | (cozed | feeved | fosved | (vsted) | (eTCd | (c0zod
410007 | 521000 | 5T00'0% | 534700°0% | 4321000 | 5T000% | 545T00'0° | 432700°0% | 4521000 | 470007 | 524T00°0% | 43270003 | 2000 | 20000 | 35000 | 5250000 | 0000 | 17000
foroa) | (eo0ed | (seoo] | (vsoe) | (esood | fesood | (o0 | (eeo0d | {esowd | (zzow] | (esoe) | (roed | (esoo) | (zsoed] | (eeoed | lozred | (isted | (zeoed
(o | wE0 | £W0 | (600 | €870 | 600 | SED | 20 | [9T0 | SETO | ®NTO | 410 | 63000 | 600 | BR00 | 4100 | €000 | 5900
(eovel | (szwol | (aswol | (soso) | (zzso) | (eesol | (sbso) | (svso) | (9vgo) | (es9o) | (e990) | (zesol | foevo) | (es9d) | 9ol | (vl | (zocol | fobco)
80V0 | E6E0 | 9980 | 91E0 | 2WEO | 9670 | 6T0 | VAL | vEZO | ¥OZD | T0T0 | S8T0 | 9TT0 | 66TD | E4T0 | IO | #T0 | 910
B+l [T 9l Sl M £l T T 0T g+l B+l 4l 1

pealds Wwis) pazae]

[sq008)
Aendnap
|50 o)
E2I0Y
ynag
[sqo08)
By
1nag
[sq0 o)
BISENY
=90 o)
il 2T
[sqo08)
ehuay
|50 o)
|3e15)
[s90 o)
BIS3UOpU|
[sgo )
EIpU|
[sqo o)
BUIY)
|50 o)
|izeig




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

MEAN SQUARED FORECAST ERROR
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1.2.4. Table 10: INFL REDUCED SET SUMMARY P-VALUE (Standard Error)
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1.2.5. Table 11: INFL REDUCED SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST

ONE SAMPLE T-TEST (Mean Forecasted Error)
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1.2.6. Table 12: INFL REDUCED SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST

ROOT MEAN SQUARED FORECAST ERROR
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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)
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1.3.2. Table 14: UR FULL SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST ONE

SAMPLE T-TEST (Mean Forecasted Error)

i+l

{1+

|

G+l

il

|

Tl

Tl

01+

ftl

il

peauds wiay pazae]

bzt | (o | oocn) | o | hen | G | G| Gsn | Gz | el | el | Gsen) | Gsrn) | Gsto) | lern) | st | lestl | lestnl D
BE0 | 96ED | BOMD | GO | B0 | 8ED | 98ED | TED | #6E0 | 960 | 966D | OBED | 690 | B0 | 680 | iE0 | uE0 | o0 PREEL
(e | so0) | (eson) | (oo | loood) | (0 | oo | (G0l | ool | fool | (el | (00) | G6eoo) | ) | Go) | lesto) | fszol | lsorol D
1960 | 60 | 6660 | 7660 | %660 | ¥60 | 960 | 660 | 6860 | 860 | 0660 | %60 | w60 | 60 | 0660 | uB0 | R0 | 7980 QRO
/(T O /T /T /T /T /T YA/ /(T /Y A /T /T O /T /Y 14 o
Lgoo | Gsro) | Govo) | Geood | God | lsgrod | e | (eezod | lerod | Gered) | o) | Gs0od | oo | 0w | Gced | fesod | ool | (esend
GB0 | 0 | S0 | SBO | SECO | 690 | USO | 150 | LSO | TL0 | SSB0 | 66RO | 090 | w060 | w80 | o0 | sr0 | o0 UL
G0 | o0 | Ggrod | fzeo) | loood | e | (e | lssrol | festol | fssvol | (sl | (ze0) | Gos0) | o) | lezw) | lso0) | (osg0l | (ergol IR
690 | 890 | (80 | WICO | G660 | 960 | OI0 | 6RO | 96RO | GESO | 690 | 4090 | 90 | w0 | om0 | w0 | w0 | eseo PR
/(T /T /A O /T /T /(T /(O /O /A O O O 1 2o
/(T /T /A 7 T /T /T /(T /(O /1 /A /O O O 1225
/T R T T T O O 7 7 /T /(T /" /" T T T OO 7T I 5.0
/(T 1/ /A T /T /T /(T /(T /T /O O A 20
/[T /T /(T /(I /T /T A/ /(T /O /1 /(T O I /T /(1 e11)
9t | fen) | sl | lest) | losen) | ) | Mo | GST) | WESTD | Gewn) | (onl | Gser) | GeT) | G | L) | lE) | o) | (orTl U
ot l000 | 4ot 00D | 4sl000> | ssl00DD | 6sl00D> | suslO0D> | 0ssTODD> [ 4ssTO00> | 0sTO00> | 4ouTOUD> | wolO0> | weslOU02 | 4e 000> | assl0D> | suslODD | asslO0D> | onslOND> [ s TODT> LT




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

MEAN SQUARED FORECAST ERROR
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1.3.4. Table 16: UR REDUCED SET SUMMARY P-VALUE (Standard Error)
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1.3.5. Table 17: UR REDUCED SET SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST

ONE SAMPLE T-TEST (Mean Forecasted Error)
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1.3.6. Table 18: UR FULL REDUCED SUMMARY PSEUDO-OUT-OF-SAMPLE FORECAST

ROOT MEAN SQUARED FORECAST ERROR
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