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FASTMAX, FASTBoot, FASTBayes, FASTProfile, and FASTPFLCL are fast versions of the Maximum Likelihood
procedures designed for speed on production runs.  Depending on the type of problem, you can expect speedups from 10
to 800 percent.  The speed improvement is dramatic for problems that have difficulty converging. The following bench-
marks were obtained for a Garch model with 257 observations:

     Maxlik 4.0 on GAUSS 3.2 - 87.91 seconds
     Maxlik 4.0 on GAUSS 3.6 - 68.11 seconds
     Maxlik 5.0 on GAUSS 3.6 - 10.73 seconds
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The bootstrap procedures and the random line search algorithm  implement the
new "Kiss-Monster" random number generator that comes with Gauss 3.6.
This generator has a period of 2^3859, long  enough for any serious Monte
Carlo work.

"�2��'�������Requires GAUSS version 3.6.

��
�&�'�� Available for GAUSS For Windows, LINUX and UNIX.
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