Moving Average

The MOVING AVERAGE command projects values in the forecast period, based on the average value of the
variable over a specific number of preceding periods. Moving average is considered to be an effective tool
to remove noise from time series and so reveal trends.

How To
v RUN: STATISTICS->TIME SERIES -> MOVING AVERAGE...

v Select a variable containing a time series.

v" Select a moving average technique — simple, centered, weighted or Spencer's (v6 and newer).

Results
Table of the predicted values and the errors is produced. Moving average values are placed at the period in
which they are calculated. #N/A value is shown when there are insufficient historical values to project a

forecast or calculate a standard error.

Methods
A simple moving average is the unweighted mean of the consecutive data points. Default length for the

moving average is 3.
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