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Abstract: A-method for detemm ining covariance functionsof time sriesispresented First, it
can oonstruct a series'of cross\covariance, cross correlation, auto-covariance or auto-oorrelation
function acoording to the time series Then, it can detemine the trend tem of the cross covari-
ance, the cross oorrelation, the auto-covariance or the auto-correlation function series w hich ob-
tains not only the periodic function of the trend tem by the gectral analysisbut als the nonperi-
odic function by multiple-point averaging, and synthesizes the integral function of the trend tem.
T he functional form of the cross covariance, the cross correlation, the auto-covariance or the au-
to-correlation function can be derived from the trend function Besides, itsparam eters are estim at-
ed by the least squaresmethod The presented method is credible and easily available for model-
ing, analysis and forecast of the covariance and the correlation function of tme series
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