Fit of GARCH(1,1) Model to S&P 500 Close
Driver: Changes; Distribution: Error; Period: 2000:01:03 -- 2010:03:05

1600 4 Analysis:
Constant =  1.15586 +/-  0.46263 (  2.49847 )
M.A.(1) =  0.05888 +/-  0.00998 (  5.90142 )
A.R.(1) = 0.93535 +/-  0.01056 ( 88.55372 )
= 1.35732 +/-  0.05661 ( 23.97723 )
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