
Regression of Hedge Fund Indices onto Single Factor Model
Time Series of Common Factor: 2001:01 -- 2010:02
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10 Entries 110 2001:01 -- 2010:02
Overflows   0
Underflows  0
mu                0.85223
sigma             0.89729
nu                1.78632
obs.            111.00606
Chi.Sq./dof     180.57236 / 97
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