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8. adjustment
9. residuals
10. auto-regressive moving average
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y(2) =0
CCR = correlation + correlationl
For j =1 To 10000
For i = 3 To 10000
Call normal
x(i) = correlation * (x(i - 1) - x(0)) + correlationl *
(x(i- 2) - x(0)) 4+ x(0) + sigma
ewmal (i) =landal * x(i- 1) + landal * x(i - 2) + (correlation
-landal) *
2)

y(i) = x(i) - ewmal(i)
landa2 * y(i) +

ewmal(i- 1) + (correlationl - landal) * ewmal(i—

(1 - landa2) *
y(i- 1) - (correlationl

ewma2(i) = ewma2(i — 1)

e(i) = y(
- landal) * y(i - 2) +
ewma3(i) = landa3 * e(i) + (1 — landa3) * ewma3(i — 1)
If (ewma3(i) > 25.69 * ((landa3 / (2 — landa3)) = 0.5))
Or (ewma3(i) < -25.69 * ((landa3 / (2 — landa3)) *
Then

i) - (correlation - landal) *

(CCR - 2 * landal) *

ewma?2(i)

0.5))

sign(j) =1i- 2

GoTo 1

End If

Next i

1:

Next j

For k =1 To 10000
sum = sum + sign(k)
Next k
Form1.Text1.Text =
Form1.Show

End Sub

sum / 10000
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Private Sub new modified ewma residuals_Click()
Randomize
correlation = Form2.Text1.Text
landal = Form2.Text16.Text
landa2 = Form2.Text17.Text
landa2 = Form2.Text18.Text
correlation = Form2.Text1.Text
correlation] = Form2.Text19.Text
constant=(1-(correlation"2)-(correlationl "2)
-2 * correlationl * (correlation * 2)/(1- correlationl)) * (-0.5)

x(0) = Form2.Text2.Text * constant
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