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1. Generalize Method of Moments 
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PART1 PART2 PART3 PART4 

MODEL1 mu 0.00173 4.96E-05 0.000966 -0.000914 

 
sigma 0.000909 0.003335 -0.0001 0.00104 

  
PART1 PART2 PART3 PART4 

MODEL2 mu 32.0830409 -13.9883 132.3134 209.32199 

 
sigma -0.004413 -0.29878 -0.08537 0.00637 

 
eta -0.00342 0.009059 0.002052 -0.000764 

 

  
PART1 PART2 PART3 PART4 

MODEL3 mu 32.1898474 -15.6016 209.322 195.818074 

 
sigma 0.000552 -0.00453 0.00049 -0.000441 

 
eta -0.003408 0.009618 0.002163 -0.000841 

 

  
PART1 PART2 PART3 PART4 

MODEL4 mu 3.47696477 63.54301 195.8181 4.95326733 

 
sigma -0.00023 0.004386 -0.00043 -0.0000007 

 
eta -0.002214 -0.00019 -0.00084 -0.002525 

 

  
PART1 PART2 PART3 PART4 

MODEL5 mu 23.7462236 372.7435 120.5774 127.81437 

 
sigma -0.022536 0.084993 0.016826 -0.024228 

 
eta -0.0000331 -0.000039 0.0000381 -0.0000334 

 

  
PART1 PART2 PART3 PART4 

MODEL6 mu 23.0182927 533.2 120.59895 127.50750 

 
sigma -0.0000798 0.002504 0.000146 0.000245 

 
eta -0.0000328 -0.0000250 0.0000384 -0.0000333 

 

  
PART1 PART2 PART3 PART4 

MODEL7 mu 23.3538462 460.85324 120.31331 128.59756 

 
sigma -0.0000326 -0.0000293 -0.00000846 0.00000758 

 
eta -0.0000325 -0.00000538 0.0000383 -0.0000328 

  
PART1 PART2 PART3 PART4 

MODEL8 mu 16.6514793 17.72416 128.68075 216.2777 

 
sigma 0.00676 -0.012935 0.006841 -0.003181 

 
eta -0.00676 -0.008690 0.002177 -0.000738 

 

  
PART1 PART2 PART3 PART4 

MODEL9 a 0.001737 -0.010602 0.000972 -0.000913 

 
sigma 0.001153 -0.002956 0.002415 -0.001620 

 



                                                         
 

 

 

  
PART1 PART2 PART3 PART4 

MODEL10 A 0.012317 -0.099437 0.010068 -0.000961 

 
Sigma 0.000456 0.001557 -0.001258 -0.000561 

 

  
PART1 PART2 PART3 PART4 

MODEL11 A -0.032553 -0.043994 0.060981 -0.041328 

 
B 0.005683 -0.005504 -0.005403 0.003278 

 
Sigma 0.0000395 -0.007035 0.000261 0.0000207 

 

 



 

 
 

   

 

 

MSE

MSE

MSEModelsMSEModelsMSEModels 
0.060017Model 90.002879Model 50.067025Model 1
0.017293Model 100.003667Model 60.002866Model 2
0.002847Model 110.00275Model 70.003172Model 3

0.003509Model 80.002955Model 4

 

                                                   
1. Mean Square Error 
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