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Unconditional Statistical Distribution

2010

Monthly Daily

 Mean 0.006185 0.000384

 Median 0.006135 0.00038

 Maximum 0.188961 0.080581

 Minimum -0.313154 -0.08699

 Std. Dev. 0.064906 0.011725

 Skewness -0.451771 -0.410573

 Kurtosis 6.711834 15.33859

Obs. 146 2600
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Skewness 

TailsKurtosis

Forth Moment Kurtosis
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P1 P2 P3

 Mean 0.000114 0.001295 -0.000252

 Median -0.000369 0.000898 0.000775

 Maximum 0.080581 0.049307 0.080388

 Minimum -0.046712 -0.031762 -0.08699

 Std. Dev. 0.009839 0.007901 0.015865

 Skewness 1.480554 0.58108 -0.822391

 Kurtosis 14.50217 7.443162 10.97881

Obs. 865 867 869
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2010

GARCH-M(1,1) Generalized 

Autoregressive Conditionally Heteroskedastic 

in Mean) 
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GARCH-M (1,1)
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