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A smoothing method with a certain MA model
by determing the values of the parameters

Yukiko Tanaka
Graduate school of Humanities and Sciences, Ochanomizu University

We shall show a new method of smoothing with MA model and of determing values of the
parameters in the model. The goodness of the smoothed data is expressed by the fidelities to
the original data and its smoothness, but unfortunately these two factors are in the relation
of trade-off. Here we introduce the formula for mesuring the quantity of the goodness of the
smoothed data, which is based on the value which strikes a balance between the above two
factors. Using our criterion, each the best value of the pameters on our model used for the
smoothed data will be selected as the best.
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