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! Geometric Brownian Motion
2 Continuous-time
®Brandimarte

* Smooth Transition Regression
® Georgios

® Postali & Picchetti

" Gozgor

8 Forward Exchange Rate

® Omar & Jaffar

10 Mean Absolute Percentage Error
1 Lawrence

2 Highly Accurate

% Good Accurate

% Reasonable Forecast

% Inaccurate Forecast

18 Mean Squared Error

7 Root Mean Squared Error

%8 Mean Absolute Error

1% Median Absolute Error

2 Median Absolute Percentage Error

Ledblosl

! Root Mean Squared Percentage Error
22 Root Median Squared Percentage Error

2 Mean Absolute Scaled Error
24 Median Absolute Scaled Error
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