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Root Mean Squared Error 


0.011206


Mean Absolute Error      


0.007890


Mean Abs. Percent Error 


113.1024


Theil Inequality Coefficient  


0.951531


     Bias Proportion         


0.000876


     Variance Proportion  


0.999087


     Covariance Proportion  


0.000037
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LOGRETURNF ± 2 S.E.

Forecast: LOGRETURNF

Actual: LOGRETURN

Forecast sample: 1 6893

Adjusted sample: 3 6893

Included observations: 6891

Root Mean Squared Error  0.011206

Mean Absolute Error       0.007890

Mean Abs. Percent Error  113.1024

Theil Inequality Coefficient   0.951531

     Bias Proportion          0.000876

     Variance Proportion   0.999087

     Covariance Proportion   0.000037
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Forecast of Variance


