
Dynamic Trading Risk Factor
Factor Series Derived from Barclay Hedge Data: 2001:01 -- 2010:11
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8 Entries 119 2001:01 -- 2010:11
mu                0.89868
sigma             1.20518
nu                1.61767
obs.            121.76144
Chi.Sq./dof     145.25505 / 96
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