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Predicted mode
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Predicted dispersion
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Predicted log skewness
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Predicted probability for the return to be larger than the predicted mode

9*:

$
)1
!
)&
!!
"
!
)&
#

# $# !## !$# &## &$#

#
"6
#

#
"%
#

#
"$
#

#
"2
#

Predicted probability for the return to be positive
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Predicted dispersion
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Predicted log skewness
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Predicted probability for the return to be larger than the predicted mode
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Predicted probability for the return to be positive

9*:



# $# !## !$# &## &$#

!
6

!
&

!
!

#
!

&
6

Predicted return density (skewed Student)
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