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mu_s =1.3248
sigma_s = 1.3606
u, =1.3248
o, =1.3606
c,=0,=1
m = 1.3248
de =1.1224
da =1.1096

Az =0.78365

Am =1.3248
d, =1.1224
d, =1.1096



A, =0.78365

Lambda[l] =-0.71374
Lambda[2] = -0.066568
Lambda[3] = 0.42294
Lambda[4] = 0.9794
Lambda[5] = 1.5893

A, =-0.71374
4, = —0.066568
A, =0.42294
A, =0.9794

/s =1.5893

Goodness of fit
(Sigma_s free)

G =6.0195

df=3

p-value = 0.11066

G2 =6.0195
df =3

P(z? > 6.0195)=0.11066

Goodness of fit
(Sigma = 1.0, ficed)
G =35.113

df=4
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p-value = 4.4046E-7

G?=35.113

df =4

P(y? > 35.113)= 4.4046 x 10”7

Comparison of the models
G =29.093

df=1

p-value = 6.8987E-8

G? =29.093
df =1

P(z? > 29.093)= 6.8987 x10°®
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