Fit of GARCH(1,1) Model to IID Normal Data
Driver: Changes; Distribution: Error; Period: 2000:01:03 -- 2010:03:15

40 4 Analysis:
Cunstant‘: 0.06487 +/- 0.17079 ( 0.37981 )
M.A.(D) = -0.01063 +/- 0.01459 ( -0.72841 )
U bR S vl G
30 3 - : : :
20 2 4
c 10 — 1 -
?U’ (%]
[a)] c
T 0 =g
i | 2 04
£ S
° 2
zZ B 1
a 10 c-1
-20 -2
-30 -3
-40 —— T -4 77— ]
2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 2000 2001 2002 2003 2004 2005 2006 2007 2008 2009
1.04 .
Kolmogorov-Smirnov Test for [ID Normal Data
Distribution: Error; Range: 2000:01:03 -- 2010:03:15
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p-Value 0.88612
>
_ 0.98 - | 2
= L 0.6
= o
= o
E 0.96 — e
()
204 -
©
0.94 - E
£
jum
O 02
0.92
0.90 e 0.0
2000 2001 2002 2003 2004 2005 2006 2007 2008 2009 -4 -2 0 2

Chart prepared by Graham Giller on 03/15/2010 23:40 for Giller Investments (New Jersey), LLC
http://blog.gillerinvestments.com

G Lo



		2010-03-15T23:45:36-0400
	Users, Graham L. Giller




