
Analyis of NASDAQ-100 Volatility Data
Comparison of VXN Index with GARCH Model
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intercept  =  -1.300168 +/-   0.118809 t = -10.943319
gradient   =   1.948633 +/-   0.071950 t =  13.184681
quadratic  =  -0.303579 +/-   0.021388 t = -14.194082
R^2 =  0.93385
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