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Preliminary Study of Rolling Correlative Analysis Method

for Investigating History Data

Hou Shumei Sun Zhongxin Sun Xiuzhong Xin Zhihong Wang Zonghai
(Dongying Meteorological Bureau, Shandong Province 257091)

Abstract
A new method, rolling correlative analysis, which can generally investigate the history data is
introduced, and then the comparison analysis between rolling correlation and general correlation
methods is carried out. The results show that the correlation of the factors which are gained from
rolling correlation method is more stable, and its forecast accuracy is better than general correlation

method.
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