
Fit of GARCH(1,1) Model to IID Normal Data
Driver: Changes; Distribution: Error; Period: 2000:01:03 -- 2010:03:15
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Analysis: 
Constant =    0.06487 +/-    0.17079 (    0.37981 ) 
M.A.(1)  =   -0.01063 +/-    0.01459 (   -0.72841 ) 
A.R.(1)  =    0.94350 +/-    0.16348 (    5.77123 ) 
Shape    =    0.94806 +/-    0.04630 (   20.47507 )

Kolmogorov-Smirnov Test for IID Normal Data
Distribution: Error; Range: 2000:01:03 -- 2010:03:15
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Dmax    0.01130 
Sample     2659 
p-Value 0.88612
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