In[136]:= X

Table[i, {i, 1000}];

in1371= y = Table[i / 100 + RandomReal [NormalDistribution[]], {i, 1000}];
n13er= pl = ListPlot[{x, y} // Transpose]
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out[138]=

inf1391= period = 400;
SMA = Table[Sum[y[j] / period, {j, i - period, i}], {i, period+1, 1000}];
SMAx = Table[i, {i, period+1, 1000}];

inf1421= p2 = ListPlot[{SMAx, SMA} // Transpose]

out[142]=
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In[143]:=

out[143]=

In[144]:=

out[144]=

In[145]:=

In[146]:=

In[147]:=

In[150]:=

Out[150]=

In[151]:=

out[151]=

p3 = ListPlot[{SMAx - period / 2, SMA} // Transpose, PlotStyle -> Red]

8

I ST I IS T TSN SN AN SN S ST SN AN SN ST SN SN SN ST SO SN SN SN SO SO SO S |

300 400 500 600 700 800

Show[pl, p2, p3]
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shifted = {SMAx - period /2, SMA};

datal

(Take[y, {201, 800}] - SMA) ~2;

data2 = (Take[y, {401, 1000}] - SMA) ~2;

sigmashifted = Sqrt[Sum[datal[[i]] / 600, {i, 600}]]

0.974224

sigmanonshifted = Sqrt[Sum[data2[[i]] / 600, {i, 600}]]

2.22918
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in(1521= sigmanonshifted / sigmashifted
out[1521= 2.28815



