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- MAE is Mean Absolute Error, - small "s" means "scaled" - divided by in-sample mean
- RMSE is Root Mean Squared Error - small "r" stands for "relative” - value divided by similar from a benchmark model
- RMSLE is Root Mean Squared Logarithmic Error - RMSSE, MASE, RMSSLE, MSPS, MSIS are scaled errors, with in-sample first
- MIS is Mean Interval Score differences in the denominator
- PSis Pinball Score

Developed by Ivan Svetunkov, CMAF, Lancaster University. https:/forecasting.svetunkov.ru/
See more about error measures at https://openforecast.org/adam/forecastsEvaluation.html
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