out-of-sample relative RMSE

Learned vs groundtruth VaR

1.6 1
1.4 A
1.2 1
1.0 1
0.8 1
0.6 1

0.4 1

0.2 A

SUEETLLETLL:

T T T T T
5 10 15 20 25

30 35 40 45 50 55 60 65 70 75 80 85 90 95 100

number of hidden units




