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Abstract: A moving multiple-point average (MMPA) method was proposed to enhance

the determining precision for time series mean and variance functions, and consequently to

improve the accuracy for time series modeling, analyzing and forecasting. Non-periodic part

of trend item which can be obtained by the MMPA approach, and the periodic part of trend i~

tem which can be calculated by sample periodogram method, comprise the whole trend func-

tion. We can further determine the series standard deviation function. Monte Carlo simula-

tion study shows that not only the analysis precision but also the prediction accuracy can be

ensured by the established methodology.
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Fig. 1 Simulating value for correlation coefficient

AR(1) series
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