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MSFE Decomposition (DFM5, SURE − OLS, Overall)
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MSFE Decomposition (DFM5, SURE − OLS, Recession)
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Horizons  h=1  h=2  h=4 Recession

Scheme = recursive, Recession = NBER (adj.: grow)
Model = DFM5, Benchmark = AR4, Method = OLS, First Vintage = Q1−1985
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Horizons  h=1  h=2  h=4 Recession

Scheme = recursive, Recession = NBER (adj.: grow)
Model = DFM5, Benchmark = AR4, Method = OLS, First Vintage = Q1−1985
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Horizons  h=1  h=2  h=4 Recession

Scheme = recursive, Recession = NBER (adj.: grow)
Model = DFM5, Benchmark = AR4, Method = OLS, First Vintage = Q1−1985
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Horizons  h=1  h=2  h=4 Recession

Scheme = recursive, Recession = NBER (adj.: grow)
Model = DFM5, Benchmark = AR4, Method = OLS, First Vintage = Q1−1985
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Horizons  h=1  h=2  h=4 Recession

Scheme = recursive, Recession = NBER (adj.: grow)
Model = DFM5, Benchmark = AR4, Method = OLS, First Vintage = Q1−1985
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Horizons  h=1  h=2  h=4 Recession

Scheme = recursive, Recession = NBER (adj.: grow)
Model = DFM5, Benchmark = AR4, Method = OLS, First Vintage = Q1−1985
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