
Relationship between CAGARCH(1,1) Model and VIX Index
Resolution: Daily; Range: 1990-01-01 -- 2010-08-10
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Analysis:
intercept  =   0.467264 +/-   0.030415 t =  15.362707
gradient   =   0.664555 +/-   0.049397 t =  13.453408
quadratic  =   0.053234 +/-   0.039489 t =   1.348075
R^2 =  0.77844
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