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Table 2: MSE comparisons for RSB and CMLE estimators in VARMA

model
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Figure 1: Top figures are Gold and free Dollar data from 27 June 2013
till 8 April 2018 and down figures are second-order difference of
standardized of these data.
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Table 4: Multivariate Henze-Zirkler test for normality of errors
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Table 5: Robust estimates of parameters of VARMA(1,1) model,
standard error and t-test for Gold and free Dollar data
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Figure 2: The Gold and free Dollar data — , the forecasts of RSB
method — and the forecasts of CMLE method — — for the 46 end data
points of two varaibles.
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