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Fit of GARCH(1,1) Model to GSCI
Driver: Changes; Distribution: Error; Period: 1996:10:18 -- 2010:03:04
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Analysis: 
Constant =    0.02674 +/-    0.01543 (    1.73337 ) 
M.A.(1)  =    0.06017 +/-    0.00804 (    7.48800 ) 
A.R.(1)  =    0.94124 +/-    0.00754 (  124.89176 ) 
Shape    =    1.25657 +/-    0.04951 (   25.37907 )
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Entries 3001 1996:10:22 -- 2010:03:02
Overflows   0
Underflows  0
mu                0.02302
sigma             0.78362
nu                1.26849
obs.           3001.00069
Chi.Sq./dof     125.04539 / 97
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Fit of GARCH(1,1) Model to GSCI
Driver: Changes; Distribution: Normal; Period: 1996:10:18 -- 2010:03:04
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Analysis: 
Constant =    0.03743 +/-    0.01558 (    2.40298 ) 
M.A.(1)  =    0.06248 +/-    0.00808 (    7.73780 ) 
A.R.(1)  =    0.93802 +/-    0.00767 (  122.31451 ) 
Shape    = ##undefined## +/- ##undefined## ( ##undefined## )
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Entries 3001 1996:10:22 -- 2010:03:02
Overflows   0
Underflows  0
mu                0.02511
sigma             1.00294
obs.           3001.00004
Chi.Sq./dof     693.30706 / 98
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Fit of GARCH(1,1) Model to GSCI
Driver: Changes; Distribution: Student; Period: 1996:10:18 -- 2010:03:04
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Analysis: 
Constant =    0.02168 +/-    0.01471 (    1.47357 ) 
M.A.(1)  =    0.05837 +/-    0.00800 (    7.29312 ) 
A.R.(1)  =    0.94345 +/-    0.00750 (  125.87223 ) 
Shape    =   12.58102 +/-    2.61915 (    4.80348 )
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obs.           3310.51199
Chi.Sq./dof      98.30169 / 97
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