
Fit of GARCH(1,1) Model to GSCI
Driver: Changes; Distribution: Student; Period: 1996:10:18 -- 2010:03:09
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Analysis: 
Constant =    0.02186 +/-    0.01519 (    1.43910 ) 
M.A.(1)  =    0.05826 +/-    0.00773 (    7.53769 ) 
A.R.(1)  =    0.94350 +/-    0.00715 (  131.94482 ) 
Shape    =   12.56571 +/-    2.55249 (    4.92293 )

Kolmogorov-Smirnov Test for GSCI
Distribution: Student; Range: 1996:10:18 -- 2010:03:09
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Dmax    0.03520 
Sample     3003 
p-Value 0.00117
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