
Calibration period Simulation or prediction Numbers of selected/ Multiple correlation
(1 Jan 1983–) period initial predictors coefficient

31 Dec 2008 1 Jan–31 Dec 2009 38/43 0.76
31 Dec 2009 1 Jan–31 Dec 2010 37/43 0.76
31 Dec 2010 1 Jan–31 Dec 2011 39/43 0.75
31 Dec 2011 1 Jan–31 Dec 2012 39/43 0.76
31 Dec 2012 1 Jan–31 Dec 2013 38/43 0.76
31 Dec 2013 1 Jan–31 Dec 2014 39/43 0.75


