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In this work, moving average series $MA(q)$ of the form $x_t=z_t+\sum_{j=1}^q 

theta_jz_{t-j}$ are studied. The noise variables $z_t$ have either a Laplace  

distribution with parameter $\beta$ or a Gaussian distribution. This is closely related to 

the article by Suparman (reference  11). The cases of $MA(q)$ series when the 

parameter $q$ follows a binomial distribution as well as when $\beta$ has a inverse  

Gamma distribution are discussed and examples are given. The posterior distribution of 

parameters is obtained with Bayes’s theorem. Simulation of the models is done  with a 

Monte Carlo algorithm. 

 

Dalam karya ini, deret rata-rata bergerak $ MA (q) $ dari bentuk $ x_t = z_t + \ sum_ {j 

= 1} ^ q theta_jz_ {t-j} $ dipelajari. Variabel kebisingan $ z_t $ memiliki Laplace 

distribusi dengan parameter $ \ beta $ atau distribusi Gaussian. Hal ini erat kaitannya 

dengan tulisan Suparman (referensi 11). Kasus $ MA (q) $ series ketika parameter $ q 

$ mengikuti distribusi binomial serta ketika $ \ beta $ memiliki distribusi Gamma 

terbalik dibahas dan contoh diberikan. Distribusi parameter posterior diperoleh 

dengan teorema Bayes. Simulasi model dilakukan dengan algoritma Monte Carlo. 
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bagian berbeda sesuai dengan materi yang dipelajari. 
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Manuscript Title : Determining the Order of a Moving Average Model of Time Series using 

reversible jump MCMC: A comparison between Laplacian and Gaussian 

Noises 

Manuscript ID : MS-13421263 

 

Comments Reply/ Action taken 

Reviewer-1  

I am confused by the design of formulas. 

Usually the formula number is either to the 

left or to the right (at the edge of the text). 

The formula number has been placed to right of the text. 

 

  

 

Reviewer-2  

 

Write the meaning of ``MCMC'' in the 

introduction. 

The authors have added the following sentence: 

“Markov chain Monte Carlo (MCMC)” 

 

Before formula (7), write binomial with 

small ``b''. 

The authors have revised it.  

 

After formula (7), explain the meaning of 

``it is a conjugate''. 

The authors have added the following sentence: 

“It means that if the beta distribution is used as a prior, a 

posterior of binomial likelihood will also be the beta 

distribution.” 

After formula (9), write ``where'' with a 

small ``w'' and is it $u\neq 1$? 

The authors have revised it. 

They have also added the following sentence: 

“where the value of 𝑢 is set to egual 1.” 

Editor  

1. Before sending back the revised version 

to us, it should be sent to English experts 

for checking grammar, typos and syntax 

errors. 

The English experts have checked grammar, typos and syntax 

errors. 

2. In addition to necessary revisions, 

please note that the similarity index of the 

revised version should be lower than 18% 

and similarity from a single source should 

not exceed 5%. 

The similarity index of the revised manuscript is lower than 

18% and similarity from a single source does not exceed 5%. 

3. Based on the theme of your manuscript, 

we would like to recommend the following 

published articles for your reference. If it 

is useful in enriching your manuscript, you 

can cite them in your manuscript. If not, 

just ignore it. 

Bayesian Estimation in Piecewise 

Constant Model with Gamma Noise by 

Using Reversible Jump MCMC 

https://10.13189/ms.2020.081303 

The authors have cited the manuscript entitled “Bayesian 

Estimation in Piecewise Constant Model with Gamma Noise by 

Using Reversible Jump MCMC”. 

But, they have ignored to cite the manuscript entitled 

“Application of ARIMAX Model to Forecast Weekly Cocoa 

Black Pod Disease Incidence” because it is not useful. 



Application of ARIMAX Model to 

Forecast Weekly Cocoa Black Pod Disease 

Incidence 

https://10.13189/ms.2019.070705 
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Look forward to hearing from you soon.
 
Best Regards
 
Anthony Robinson 
Editorial Assistant 
revision.hrpub@gmail.com 
Horizon Research Publishing, USA 
http://www.hrpub.org 
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