
Analyis of S&P 500 Volatility Data
Comparison of VIX Index with GARCH Model
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4.5 Analysis:
intercept  =  -0.125485 +/-   0.074064 t =  -1.694271
gradient   =   1.353172 +/-   0.049554 t =   7.127052
quadratic  =  -0.170192 +/-   0.016282 t = -10.452948
R^2 =  0.91650
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