
Fit of GARCH(1,1) Model to VIX
Driver: Adj. Returns; Distribution: Error; Period: 2001:01:02 -- 2010:03:05
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Analysis: 
Constant =    0.00022 +/-    0.00006 (    3.63061 ) 
M.A.(1)  =    0.09340 +/-    0.01908 (    4.89412 ) 
A.R.(1)  =    0.84714 +/-    0.02940 (   28.80952 ) 
Shape    =    1.63203 +/-    0.06099 (   26.76079 )
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Entries 1996 2001:01:05 -- 2010:03:05
Overflows   2
Underflows  0
mu               -0.06679
sigma             0.59387
nu                1.52272
obs.           1994.42091
Chi.Sq./dof     282.91725 / 97
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