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On relative coefficients and a concordance
indicator between CLI (Composite Leading
Indicators) and CI (Composite Index)

Our purpose of this paper is to simulate a leading indicator like the CLI with statistical
disturbance and to analyze some features of those statistics. So, we calculate three types of
indicators that are made from a reference series like CI and a tentative series with leading
k terms, the first is a coefficient of correlation in numeric and the second is a coefficient of
correlation in a situation variable that varies with economic situation, and the third one is
a concordance index that indicates a degree of synchronization.

We have some results that correlation in numeric is stablest in those indicators from

view of values and variances.
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