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Research on the Relationship of Twice Moving Average’s

Steps in Double Moving Average
Xi Jianguo

(School of Business. Minnan Normal University)

Research Objectives; Obtaining a double moving average’s model with different step sizes. Re-
search Methods: Deriving double moving average’s models with different step sizes, and discussing
the relationship between twice moving average’s steps in diflerent sample size, intercept and slope
by Monte Carlo method. The practicability of the model is also investigated by an example. Research
Findings: It is found that when the sample size is small, the steps of the twice moving average have
a tendency to equal. When the sample size is large, the steps of the twice moving average should be
one big and other small, or on the contrary. The first moving average’s step tends to be larger than
the second. With the increasement of intercept and slope, this trend is more significant. Research
Innovations: The double moving average model with different step sizes is more gencral. and it’s
accuracy of prediction is higher than or equal to the existing double moving average's model. Re-
search Value: The theoretical model established in this paper can provide more general basic method
of prediction in economy. management and other fields, and give reference for the improvement of
double exponential smoothing method and double curve exponential smoothing method.

Key Words: Doublec Moving Average; Moving Avcrage’s Step; Independence; Equiva-
lence; Slope
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