
Fit of GARCH(1,1) Model to VIX
Driver: Adj. Returns; Distribution: Student; Period: 2001:01:02 -- 2010:05:11
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Analysis: 
Constant =    0.00020 +/-    0.00005 (    3.75328 ) 
MA(1)    =    0.10463 +/-    0.01841 (    5.68454 ) 
AR(1)    =    0.84419 +/-    0.02615 (   32.28798 ) 
Shape    =    5.24147 +/-    0.57104 (    9.17887 )
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Entries 2043 2001:01:05 -- 2010:05:11
Overflows   2
Underflows  0
mu               -0.06174
sigma             0.87548
nu                3.66452
obs.           2672.54654
Chi.Sq./dof     192.98102 / 97
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