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Abstract: In this paper, based on the concept of a-values of fuzzy random vari-
ables, the fuzzy moving average model of order ¢ is introduced. In this regard, first,
the definitions of variance, covariance, and correlation coefficient between fuzzy
random variables are presented, and their properties are investigated. In the fol-
lowing, while introducing the fuzzy moving average model of order ¢, this model’s
autocovariance and autocorrelation functions are calculated. Finally, some exam-

ples are presented for the obtained results.
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