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Actual Historical Data

Date UNEMP
7.00 6.90 6.90 7.01 6.40 31-Mar-92  7.00
7.20 7.10 6.90 7.20 6.60 30-Jun92  7.20
7.20 7.40 7.20 7.20 7.10 30-Sep-92  7.50
7.00 6.90 6.70 7.00 6.30 31-Dec-92  7.60
6.70 6.50 6.40 6.80 6.30 31-Mar-93  7.30
6.80 6.60 6.50 6.90 6.40 30-Jun-93  7.00
6.70 6.50 #N/A 6.80 #N/A 30-5ep-93  7.00
7.50 7.50 7.50 7.40 #N/A 31-Dec-93  6.70
6.90 6.70 6.40 7.00 6.10 31-Mar-94  6.50
6.80 6.70 6.70 6.90 6.50 30-Jun-94  6.60
7.10 7.10 7.10 7.10 7.00 30-Sep-94 6.1
6.70 6.50 6.50 6.80 #N/A 31-Dec-94  6.00
6.60 6.40 6.10 6.70 5.70 31-Mar-95  5.60
7.20 6.90 6.70 7.10 6.50 30-Jun95 550
6.90 6.70 #N/A 7.00 #N/A 30-Sep-95  5.70
7.50 7.40 7.10 7.40 #N/A 31-Dec-95  5.60
7.50 7.50 7.40 7.40 7.20 31-Mar-96  5.60
7.00 6.80 6.60 7.00 6.30 30-Jun-96  5.60
6.90 6.80 6.60 7.00 6.50 30-Sep-96  5.40
6.90 6.70 6.40 6.90 6.10 31-Dec-96  5.21
7.00 6.80 6.60 7.10 6.40 31-Mar-97  5.29
6.80 6.70 6.50 6.90 6.90 30-Jun97 530
6.80 6.60 6.30 6.90 5.80 30-Sep-97  4.90
6.70 6.50 6.50 6.80 6.40 31-Dec-97  4.90
7.30 7.30 7.30 7.20 7.30 31-Mar-98  4.70
7.00 6.80 #N/A 7.10 #N/A 30-Jun-98  4.70
7.30 7.20 7.20 7.30 7.10 30-5ep-98  4.40
6.70 6.50 6.20 6.80 6.10 31-Dec-98  4.50
6.80 6.60 6.50 6.40 6.00 31-Mar-99  4.40
7.10 6.90 6.60 7.10 6.30 30-Jun99 430
6.80 6.50 6.30 6.90 6.00 30-5ep-99  4.30
6.80 6.60 #N/A 6.90 #N/A 31-Dec-99  4.20
7.00 6.80 6.60 7.00 6.20 31-Mar-00  4.10
6.50 6.20 #N/A 6.60 #N/A 30-Jun-00  4.09
7.00 7.00 6.90 7.10 6.70 30-5ep-00  4.00
7.00 6.90 6.70 7.00 6.80 31-Dec-00  4.00
6.80 6.60 6.50 6.90 #N/A 31-Mar-01  4.00
6.50 6.50 6.30 6.70 6.50 30-Jun-01 420
6.00 6.00 6.00 6.30 6.00 30-Sep-01  4.50
6.90 6.70 6.50 6.90 6.20 31-Dec-01  4.80
7.10 7.10 7.00 7.20 6.90 31-Mar-02  5.60
7.40 7.20 7.20 7.30 7.20 30-Jun-02  5.60
7.10 6.90 6.70 7.20 6.70 30-Sep-02  5.90
6.60 6.40 6.30 6.90 6.30 31-Dec-02  5.70
6.80 6.70 6.50 7.10 6.40 31-Mar-03  5.90
6.80 6.80 6.70 7.10 6.80 30-Jun-03  5.80
7.00 7.00 7.10 7.10 #N/A 30-5ep-03  6.20
6.90 6.60 6.40 7.10 6.30 31-Dec-03  6.10
6.70 6.50 6.40 6.90 6.40 31-Mar-04  5.90
6.90 6.70 6.50 7.10 6.40 30-Jun-04  5.60
7.10 7.00 6.90 7.20 6.80 30-Sep-04  5.60
6.70 HN/AHN/A 7.00 #N/A 31-Dec-04  5.40
7.00 6.90 6.80 7.15 #N/A 31-Mar-05  5.40
7.10 6.90 6.60 7.20 6.60 30-Jun-05 530



TAB: SAMPLE CALCULATOR
Forecast sample

Sample parameters

java.util.LinkedHashMap@Sat, 2.

Sample parameters

Column types mapping

Variable-to-maturity mapping

key-types java.util.LinkedHashMap@Sat, 23 Jun 2018 23:59:34:696..8 r0 issue-date UNEMP1 0
variable-to-maturity java.util.LinkedHashMap@Sat, 23 Jun 2018 23:59:34:695..9 rl forecaster-id UNEMP2 1
sample-type sample-forecast-A c0 variable-id UNEMP3 2
UNEMP4 3
Forecast sample object jmathkr.lib.stats.sample.model.forecast.ForecastSample @S UNEMP5 4
UNEMP6 5
Sample moments (as of issue date) jmathkr.lib.stats.sample.Sample@Sun, 24 Jun 2018 00:04:3!
Sample moments (as of maturity date) jmathkr.lib.stats.sample.Sample@Sun, 24 Jun 2018 00:04:3: Sample size 4,117
Sample moments with different maturity terms jmathkr.lib.stats.sample.Sample@Sun, 24 Jun 2018 00:04:3! Number of columns 6
swap-dates 1 swap-levels 0
Output parameters Sample Statistics
Sample statistics output  java.util.LinkedHashMap@Sat, values-only 0 min java.util ArrayList@Sat,2 5
level 0 percentile 0.25 java.util.ArrayList@Sat,2 5
key UNEMP5 mean
key-names java.util.ArrayList@Sat, 23 Jun 2018 23:59:34:68 percentile 0.75
max
java.util.LinkedHashMap@Sat, values-only 0
java.util.LinkedHashMap@Sat, level 0
key 31-Mar-17

key-names java.util.ArrayList@Sat, 23} Jun 2018 23:59:34:67



TAB: SAMPLE STATISTICS

java.util ArrayList@Sat, 23 Jun 2018 23:59:35:375. 104 6 java.util ArrayList@Sat, 23 Jun 2018 23:59:35:405. 104 6 java.util ArrayList@Sat, 23 Jun 2018 23:59:35:4C 7 6
UNEMPS  Forecasts presented as of theissue date UNEMPS  Forecasts presented as of thematurity date 31-Mar-17  Forecasts term structure as of given date
fzi:;:’sft BEEED min pe[';;';t]"e mean pe[';j;t]"e max h's‘;:t':al BEEED min pe[';;';t]"e pe[';j;t]"e h's‘;:t':al Entityname  UNEMP1 UNEMP2 UNEMP3 UNEMP4 UNEMPS UNEMPG
3Mar92 600 658 678 690 750 7.0 3Mar93 600 658 678 690 750 730  min 470 450 440 410 380 370
31Mar92  304un-92 620 660 677 690 760 7.0 304un-93 620 660 677 690 760 700  percentile[025] 470 469 460 450 441 433
30Jun92  30Sep-92 620 700 741 730 760  7.50 30-5ep93 620 700 711 730 760 700  mean 470 471 465 460 456 450
30.Sep-92  31Dec92 600 700 708 725 760 760 31Dec93 600 700 708 725 760 670  percentile[0.75] 470 479 470 470 460 460
31.Dec:92  31-Mar93 600 670 677 690 730 730 3LMar94 600 670 677 690 730 650  max 470 4% 49 510 530 550
31-Mar93  30-un-93 600 640 662 680 710  7.00 304un-94 600 640 662 680 710 660
30Jun-93  30Sep-93 620 653 662 670 730 7.00 30.5ep-94 620 653 662 670 730 611
30.Sep-93  31Dec93 600 630 646 660 700 670 31Dec94 600 630 646 660 700 600
31.Dec:93  3L-Mar94 600 628 635 640 700 650 3LMar95 600 628 635 640 700 560
31-Mar94  30-un-94 590 600 615 620 650 660 304un-95 590 600 615 620 650 550
30Jun94  30Sep-94 560 580 59 610 650 611 30.5ep95 560 58 59 610 650 570
30.Sep-94 31Dec94 540 560 575 580 620 600 31Dec95 540 560 575 580 620 560 javautilArraylist@Sat, 23 Jun 2018 23:59:35:4C 7 6
31.Dec:94  31-Mar95 520 530 548 560 610 560 31Mar96 520 530 548 560 610 560 30Jun17  Forecasts term structure as of given date
31-Mar-95  30-un-95 480 540 561 580 630 550 304un-9 480 540 561 580 630 560
30Jun-95  30Sep-95 510 558 571 593 620 570 30.5ep-96 510 558 571 593 620 540 Entity name _ UNEMP1 UNEMP2 UNEMP3 UNEMPA4 UNEMPS UNEMP6
30.Sep-95  31Dec95 500 550 566 580 630 560 31Dec96 500 550 566 580 630 521 min 467 430 410 380 370 360
31.Dec:95  31-Mar96 510 560 577 590 640 560 31Mar97 510 560 577 590 640 529  percentile[025] 470 443 440 430 420 413
31-Mar-9  30-un-96 520 540 559 570 610 560 304un-97 520 540 559 570 610 530  mean 470 452 445 440 435 43
30Jun96  30Sep-9 490 538 549 563 630 540 30-5ep-97 490 538 549 563 630 490  percentle[075] 470 459 450 450 448 447
30.Sep-96  31Dec96 480 520 536 550 620 521 31Dec97 480 520 536 550 620 490  max 470 48 495 500 510 500
31.Dec:96 31-Mar97 450 513 535 560 590 529 31Mar98 450 513 535 560 590 470
31-Mar-97  30-un-97 450 500 516 533 570 530 304un-98 450 500 516 533 570 470
30Jun-97  30Sep-97 410 480 49 510 537 490 30.5ep-98 410 480 4% 510 537 440
30.Sep-97 31Dec97 370 463 482 508 530 490 31Dec98 370 463 48 508 530 450
31-Dec-97 31-Mar-98 3.70 4.50 4.74 5.00 5.20 4.70 31-Mar-99 3.70 4.50 4.74 5.00 5.20 4.40
31-Mar98  30-un-98 370 440 460 490 500 470 304un-99 370 440 460 490 500 430
30Jun98  30Sep-98 370 450 458 480 500 440 30.5ep-99 370 450 458 48 500 430
30.Sep-98 31Dec98 410 470 480 500 530 450 31Dec99 410 470 480 500 530 420
31.Dec:98  31-Mar99 360 430 448 470 500 440 31Mar00 360 430 448 470 500 410
31Mar99  30-un-99 350 430 437 460 470 430 304un-00 350 430 437 460 470 409
30Jun99  30Sep-99 380 420 439 450 520 430 30.5ep-00 380 420 439 450 520 400
30.Sep-99  31Dec99 380 410 426 440 470 420 31Dec00 380 410 426 440 470 400
31.Dec:99  31-Mar00 360 398 412 430 460 410 3LMar0l 360 398 412 430 460 400
31Mar00  30-un-00 360 400 406 420 450 409 304un-01 360 400 406 420 450 420
30Jun-00  30Sep-00 370 403 418 430 480 400 30.Sep01 370 403 418 430 480 450
30.Sep-00  31Dec00 390 410 422 425 530 400 3Dec0l 390 410 422 425 530 480
31-Dec-00 31-Mar-01 4.00 430 4.54 4.75 5.30 4.00 31-Mar-02 4.00 430 4.54 4.75 5.30 5.60
31Mar0l  30-un-0l 430 460 48 500 550 420 304un-02 430 460 482 500 550 560
30Jun-01  30Sep-0l 420 480 492 500 570 450 30.5ep-02 420 480 492 500 570 590
30Sep-01 31DecO1 520 578 601 630 680 480 31Dec02 520 578 601 630 680 570
31Dec0l  31-Mar02 480 553 581 608 650 560 31-Mar03 480 553 581 608 650 590
31Mar02  30un-02 500 540 56 590 620 560 304un-03 500 540 562 590 620 580
30Jun-02  30Sep-02 490 560 573 595 640 590 30-5ep-03 490 560 573 595 640 620
30Sep-02  31Dec02 470 550 567 590 620 570 31Dec03 470 550 567 590 620 610
31.Dec:02  31-Mar03 490 560 576 590 630 590 31-Mar04 490 560 576 590 630 590
31-Mar03  30-un-03 520 570 580 600 630 580 304un-04 520 570 580 600 630 560
30Jun-03  30Sep-03 540 573 593 608 650 620 30.5ep-04 540 573 593 608 650 560
30.Sep-03  31Dec03 506 560 573 590 620 610 31Dec04 506 560 573 590 620 540
31.Dec:03  31-Mar04 450 531 544 560 620 590 31Mar05 450 531 544 560 620 540
31-Mar-04  30-un-04 480 523 534 545 571 560 304un-05 480 523 534 545 571 530
30Jun-04  30Sep-04 460 520 527 540 560 560 30-5ep-05 460 520 527 540 560 510
30.Sep-04 31Dec04 470 512 524 538 560 540 31Dec05 470 512 524 538 560 500
31.Dec04 31-Mar05 463 508 514 523 550 540 31Mar06 463 508 514 523 550 490
31-Mar05  30-un-05 460 500 510 520 550 530 304un-06 460 500 510 520 550 470
30Jun-05  30Sep-05 450 480 494 504 58 510 30-5ep-06 450 480 494 504 58 460
30.Sep-05  31Dec05 450 481 493 500 550 500 31Dec06 450 481 493 500 550 470
31-Dec-05 31-Mar-06 4.40 4.67 4.84 5.00 5.50 4.90 31-Mar-07 4.40 4.67 4.84 5.00 5.50 4.50
31Mar06  30-un-06 430 460 479 497 560 470 304un-07 430 460 479 497 560 450
30Jun-06  30Sep-06 430 470 48 502 560 460 30.5ep-07 430 470 48 502 560 450
30.Sep-06  31Dec06 420 460 480 500 550 470 31Dec07 420 460 480 500 550 461
31-Dec-06 31-Mar-07 430 4.50 4.74 4.90 5.10 4.50 31-Mar-08 4.30 4.50 4.74 4.90 5.10 4.80
31Mar07  30un-07 416 450 472 490 520 450 304un-08 416 450 472 490 520 490
30Jun-07  30Sep-07 410 460 469 480 520 450 30-5ep-08 410 460 469 48 52 530
30.Sep-07  31Dec07 450 480 495 510 560 461 31Dec08 450 480 495 510 560 600
31.Dec:07 31-Mar08 450 510 529 550 620 480 31Mar09 450 510 529 550 620 690
31-Mar-08  30-un-08 490 530 549 570 610 490 304un-09 490 530 549 570 610 810
30Jun-08  30Sep-08 471 590 59 623 680 530 30.5ep-09 471 590 59 623 680 920
30.Sep-08  31Dec08 550 736 755 780 859 600 31Dec09 550 736 755 780 859  9.60
31.Dec:08  31-Mar09 680 860 888 919 1060 690 3LMar10 680 860 888 919 1060  10.00
31Mar09  30-un-09 730 960 975 1010 1092 810 304un-10 730 960 975 1010 1092 970
30Jun-09  30Sep-09 690 955 974 1003 1072 9.20 30.5ep-10 690 955 974 1003 1072 970
30.Sep-09 31Dec03 900 970 999 1020 1099  9.60 31Deci0 900 970 999 1020 1099  9.60
31.Dec:09  31-Mar10 850 930 962 983 1076  10.00 3LMaril 850 930 962 983 1076 960
31Mar10  30-un-10 780 892 921 950 1009 9.70 304un-11 780 892 921 950 1009 890
30Jun10  30Sep10 850 896 921 944 1002 9.70 30.Sep-11 850 896 921 944 1002 9.10
30Sep-10  31Dec-10 790 901 924 950 1000  9.60 3Decil 790 901 924 950 1000  9.10
31.Dec10  3L-Maril 790 860 883 910 929 960 3LMari2 790 860 883 910 929 870
3Maril  30-un-ll 733 820 832 850 897 890 30412 733 820 832 850 897 830
30Junil  30Sepdl 756 852 873 890 971 9.10 30.Sep-12 756 852 873 890 971 820
30Sep-11  31Dec-11 733 858 877 900 950 910 3Deci2 733 858 877 900 950 810
31Decil 3L-Marl2 725 790 812 836 880 870 3LMar13 725 790 812 836 880 780
3Mar12  30un-l2 710 760 781 800 820 830 304un13 740 760 781 800 820 770
30Jun12  30Sep12 670 783 793 806 860 820 30.Sep-13 670 783 793 806 860 760
30Sep-12  31Dec-l2 700 758 773 784 840 810 3Dec3 700 758 773 784 840  7.30
31Dec12  3L-Mari3 675 738 750 763 820 780 3LMarid 675 738 750 763 820  7.00
31-Mar13  30-un-13 680 710 728 740 785 7.70 304un-14 680 710 728 740 785 670
30Jun-13  30Sepd3 670 700 743 720 762 7.60 30.Sep-14 670 700 713 720 762 620
30Sep-13  31Dec-13 650 670 687 700 732 730 3Decl4 650 670 687 700 732 610
31.Dec13  3L-Marid 600 620 635 650 696  7.00 3LMar15 600 620 635 650 696 570
31-Mar-14  30un-14 570 590 609 622 680 670 304un-15 570 590 609 622 680 560
30Jun-14  30Sep1d 530 560 577 590 630 620 30.Sep-1s 530 560 577 590 630 540
30Sep-14  31Dec-14 504 543 558 571 600 610 31Decls 504 543 558 571 600 520
31-Dec-14 31-Mar-15 4.70 5.14 5.28 5.40 5.80 5.70 31-Mar-16 4.70 5.14 5.28 5.40 5.80 5.00
31Mard5  30-un-lS 443 490 510 520 640 560 304un-16 443 490 510 520 640 490
30Jun-i5  30SepdS 428 48 498 510 570 540 30-Sep-16 428 48 498 510 570 490
30.Sep-15  31Dec-1s 443 470 484 492 552 520 3lDecls 443 470 484 492 55 490
31-Dec-15 31-Mar-16 4.26 4.51 4.67 4.75 5.40 5.00 31-Mar-17 4.26 4.51 4.67 4.75 5.40 4.70
31-Mar-16 30-Jun-16 4.24 4.59 4.69 4.76 5.37 4.90 30-Jun-17 4.24 4.59 4.69 4.76 5.37 4.70
30Jun-i6  30Sep16 430 458 466 474 540 490 30-Sep-17 430 458 466 474 540 440
30Sep-16  31Dec-l6 420 459 470 478 540 490 3Decl7 420 459 470 478 540
31Dec16  3L-Mar17 380 441 456 460 530 470 3LMar18 380 441 456 460 530
3Marl7  30un-l7 370 420 435 448 510 470 304un-18 370 420 435 448 510
30Jun-17  30Sepd7 376 400 418 430 480 440 30-Sep-18 376 400 418 430 480



TAB: CHARTS
UNEMP5 Forecasts presented as of the issue date
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SAMPLE TESTING

Test (difference between Feds and estimated mean forecasts) 5 0.00
Mean Forecasts (from Feds website) Estimated data
YEAR __ QUARTER Date  UNEMP1 UNEMP2 UNEMP3 UNEMP4 UNEMPS UNEMP6 _ UNEMPS _Difference
1992 1 31-Mar-92 7.00 7.10 7.06 6.92 6.78 6.66 6.78 0.00
1992 2 30Jun-92  7.20 7.18 7.05 6.90 6.77 6.63 677 0.00
1992 3 30-Sep-92 7.50 7.59 7.43 7.27 711 6.96 711 0.00
1992 4 31-Dec92  7.60 7.46 7.35 7.22 7.08 6.94 7.08 0.00
1993 1 31-Mar-93 7.30 7.15 7.02 6.89 6.77 6.64 6.77 0.00
1993 2 30-un-93 7.0 6.96 6.84 673 6.62 6.52 6.62 0.00
1993 3 30-Sep-93 7.00 6.90 6.81 6.74 6.62 6.55 6.62 0.00
1993 4 31-Dec93  6.70 671 6.63 6.54 6.46 639 6.46 0.00
1994 1 31-Mar-94 6.50 6.67 6.54 6.43 6.35 6.30 6.35 0.00
1994 2 30-un-94 660 6.44 634 623 6.15 612 6.15 0.00
1994 3 30-Sep-94 6.11 6.10 6.04 5.99 5.96 5.95 5.96 0.00
1994 4 31-Dec94  6.00 5.84 5.80 5.76 575 5.74 575 0.00
1995 1 31-Mar-95 5.60 5.53 5.47 5.46 5.48 5.50 5.48 0.00
1995 2 30-un-95 550 5.62 562 5.60 561 5.60 561 0.00
1995 3 30-Sep-95 5.70 5.74 5.73 5.73 5.71 5.74 5.71 0.00
1995 4 31-Dec95  5.60 5.60 565 565 5.66 5.66 5.66 0.00
1996 1 31-Mar-96 5.60 5.75 5.77 5.78 5.77 5.75 5.77 0.00
199 2 30-un-9 560 553 5.54 5.56 559 563 559 0.00
1996 3 30-Sep-96 5.40 5.42 5.42 5.45 5.49 5.55 5.49 0.00
199 4 31-Dec96 5.1 5.24 5.28 531 536 5.40 536 0.00
1997 1 31-Mar-97 5.29 5.32 531 5.32 5.35 5.38 5.35 0.00
1997 2 30-un-97 530 5.04 5.05 5.08 516 522 5.16 0.00
1997 3 30-Sep-97 4.90 4.87 4.89 4.89 4.96 5.00 4.96 0.00
1997 4 31-Dec97  4.90 478 477 4.80 4.82 4.89 482 0.00
1998 1 31-Mar-98 4.70 4.68 4.68 4.70 4.74 4.76 4.74 0.00
1998 2 30-un-98  4.70 452 456 458 460 466 460 0.00
1998 3 30-Sep-98 4.40 4.49 4.50 4.53 4.58 4.61 4.58 0.00
1998 4 31-Dec98  4.50 459 466 472 4.80 4.89 480 0.00
1999 1 31-Mar-99 4.40 4.37 4.39 4.43 4.48 4.57 4.48 0.00
1999 2 30-un-99 430 428 428 430 437 444 437 0.00
1999 3 30-Sep-99 4.30 4.29 4.30 4.36 4.39 4.46 4.39 0.00
1999 4 31-Dec99 4.0 414 420 422 426 430 426 0.00
2000 1 31-Mar-00 4.10 4.03 4.03 4.08 4.12 4.20 4.12 0.00
2000 2 30-un-00  4.09 3.94 3.96 4.00 4.06 411 4.06 0.00
2000 3 30-Sep-00 4.00 4.01 4.06 4.13 4.18 4.25 4.18 0.00
2000 4 31-Dec00  4.00 4.02 4.10 417 422 427 422 0.00
2001 1 31-Mar-01 4.00 4.25 4.43 4.51 4.54 4.55 4.54 0.00
2001 2 30un-01  4.20 449 469 477 4.82 482 482 0.00
2001 3 30-Sep-01 4.50 4.66 4.85 4.91 4.92 4.90 4.92 0.00
2001 4 31-Dec01  4.80 5.54 589 6.01 6.01 5.88 6.01 0.00
2002 1 31-Mar-02 5.60 5.83 5.98 5.94 5.81 5.68 5.81 0.00
2002 2 30-Jun-02 560 5.88 5.84 5.74 562 5.50 562 0.00
2002 3 30-Sep-02 5.90 5.96 5.97 5.86 5.73 5.62 5.73 0.00
2002 4 31-Dec02  5.70 5.82 589 5.80 567 553 567 0.00
2003 1 31-Mar-03 5.90 5.96 6.00 5.91 5.76 5.65 5.76 0.00
2003 2 30-un-03 580 6.00 599 5.90 5.80 5.70 5.80 0.00
2003 3 30-Sep-03 6.20 6.22 6.13 6.03 5.93 5.83 5.93 0.00
2003 4 31-Dec03  6.10 6.03 595 585 573 561 573 0.00
2004 1 31-Mar-04 5.90 5.71 5.62 5.54 5.44 537 5.44 0.00
2004 2 30-un-04 560 5.60 5.50 541 534 5.28 534 0.00
2004 3 30-Sep-04 5.60 5.51 5.42 5.34 5.27 5.21 5.27 0.00
2004 4 31-Dec04  5.40 541 535 528 524 518 5.24 0.00
2005 1 31-Mar-05 5.40 5.29 5.23 5.19 5.14 5.08 5.14 0.00
2005 2 30-un-05 530 520 516 512 510 5.07 5.0 0.00
2005 3 30-Sep-05 5.10 5.01 4.97 4.96 4.94 4.94 4.94 0.00
2005 4 31-Dec05  5.00 5.02 498 495 493 494 493 0.00
2006 1 31-Mar-06 4.90 4.85 4.84 4.84 4.84 4.88 4.84 0.00
2006 2 30-un-06  4.70 470 470 474 479 481 479 0.00
2006 3 30-Sep-06 4.60 4.72 4.76 4.81 4.86 4.88 4.86 0.00
2006 4 31-Dec06  4.70 459 469 476 4.80 485 480 0.00
2007 1 31-Mar-07 4.50 4.60 4.68 4.71 4.74 4.78 4.74 0.00
2007 2 30-un-07 450 456 463 469 472 472 472 0.00
2007 3 30-Sep-07 4.50 4.60 4.66 4.68 4.69 4.69 4.69 0.00
2007 4 31-Dec07  4.61 474 485 4.89 495 495 495 0.00
2008 1 31-Mar-08 4.80 5.00 5.16 5.26 5.29 5.23 5.29 0.00
2008 2 30-un-08  4.90 515 534 545 549 5.48 5.49 0.00
2008 3 30-Sep-08 5.30 5.65 5.80 5.92 5.96 5.96 5.96 0.00
2008 4 31-Dec08  6.00 6.61 7.07 7.39 7.55 7.61 7.55 0.00
2009 1 31-Mar-09 6.90 7.76 8.33 8.69 8.88 8.89 8.88 0.00
2009 2 30-un-09 810 9.04 9.52 9.73 9.75 9.63 975 0.00
2009 3 30-Sep-09 9.20 9.63 9.85 9.87 9.74 9.50 9.74 0.00
2009 4 31Dec09 960 1010 1023 1015 999 9.78 9.99 0.00
2010 1 31-Mar-10 10.00 9.93 9.87 9.79 9.62 9.42 9.62 0.00
2010 2 30un-10  9.70 9.75 9.60 9.41 9.21 9.00 921 0.00
2010 3 30-Sep-10 9.70 9.63 9.55 9.39 9.21 9.02 9.21 0.00
2010 4 31-Dec10  9.60 9.62 9.54 9.39 9.24 9.05 9.24 0.00
2011 1 31-Mar-11 9.60 9.29 9.21 9.04 8.83 8.67 8.83 0.00
2011 2 30-Jun-11 890 883 8.65 8.48 832 8.18 832 0.00
2011 3 30-Sep-11 9.10 9.07 8.95 8.84 8.73 8.63 8.73 0.00
2011 4 31-Dec1l  9.10 9.03 893 8.84 8.77 8.69 877 0.00
2012 1 31-Mar-12 8.70 8.40 8.32 8.22 8.12 8.02 8.12 0.00
2012 2 30Jun-12 830 8.14 8.04 7.93 7.81 7.68 7.81 0.00
2012 3 30-Sep-12 8.20 8.19 8.10 8.03 7.93 7.81 7.93 0.00
2012 4 31-Dec12 810 7.90 7.88 7.80 7.73 7.62 773 0.00
2013 1 31-Mar-13 7.80 7.82 7.73 7.61 7.50 7.40 7.50 0.00
2013 2 30un-13  7.70 7.59 7.51 7.41 7.29 7.16 7.28 0.00
2013 3 30-Sep-13 7.60 7.43 7.34 7.24 7.13 7.01 713 0.00
2013 4 31-Dec13  7.30 7.23 7.12 7.00 6.87 6.76 6.87 0.00
2014 1 31-Mar-14 7.00 6.69 6.59 6.46 6.35 6.24 6.35 0.00
2014 2 30-Jun-14 670 6.38 630 6.20 6.09 5.98 6.09 0.00
2014 3 30-Sep-14 6.20 6.12 5.98 5.88 5.77 5.67 5.77 0.00
2014 4 31-Dec14  6.10 587 577 567 558 549 558 0.00
2015 1 31-Mar-15 5.70 5.58 5.46 5.36 5.28 5.20 5.28 0.00
2015 2 30-Jun-15 560 542 530 518 510 5.03 5.0 0.00
2015 3 30-Sep-15 5.40 5.25 5.14 5.05 4.98 4.94 4.98 0.00
2015 4 31-Dec15 5.0 5.03 496 4.89 484 479 484 0.00
2016 1 31-Mar-16 5.00 4.91 4.83 4.73 4.67 4.65 4.67 0.00
2016 2 30-un-16  4.90 490 481 472 469 464 469 0.00
2016 3 30-Sep-16 4.90 4.83 4.74 4.70 4.66 4.63 4.66 0.00
2016 4 31-Dec16  4.90 4.85 478 474 470 467 470 0.00
2017 1 31-Mar-17 4.70 4.71 4.65 4.60 4.56 4.50 4.56 0.00
2017 2 30Jun-17 470 452 445 4.40 435 432 435 0.00
2017 3 30-Sep-17 4.40 4.30 4.25 4.20 4.18 4.16 4.18 0.00



TAB: CONFIGURATION FILE

Test connection

host: home-pc; user: Konstantin Rybakov; key: null

number of number of _ L.
Array formula cell address Description Parameter Description
rows cols
'stats'ISCS7 104 6 Forecast sample as of forecast issue date Statistics Sample statistics Data types Sample key data types
'stats'ISKS7 104 6 Forecast sample as of forecast maturity date min date
'stats'1$SS7 6 7 Forecast sample with different maturities max int
'stats'1$5$22 6 7 mean double
median string
stdev sample-type Type of the constructed sample
variance sample-forecast-A
percentile sample-forecast-B
period-unit Duration of a forecast period unit
quarter
key-ranking List of sample key ranking (default ranking is (0, c1, ..., rO, r1, ...)
key-types Mapping from key id to key type: e.g. (rO => date, r1 => int, c0 => string)
values-only If 1, return value array without keys
Supplementary output parameters key Key value use to retrieve a sub-sample
level Specifies how to split sample in two-dimensional array
key-names Date of publication key-names Names of keys added as a respective columns headers
Entity name swap-dates If set to one, then the issue and maturity dates are swapped in the forecast sample
swap-levels Specifies sequence of key indices swapped in the sample

Forecast sample kets

issue-date
forecaster-id
variable-id

Forecast issue date
Forecaster id
Variable id



Package: AC.stats.sample

Available functions:



