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Correlation
Partial Auto Correlation
White Noise
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Autocorrelation

18.03.2024 Dr.P.Krishnaveni, Prof/MBA/SNSCT - Predictive Analytics Il N 4



First order moving average, MA(1), is given by:

Is atime series

regression model

Y,is a linear function of

past error
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Summary

SUMMARYX

Autocorrelation
Moving Average Model
Regression Model
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Reference

https://otexts.com/fpp2/MA html
https://online.stat.psu.edu/stat510/lesson/2/2.1
https://365datascience.com/moving-average-
model/
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