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A Time Series Moving Average (TSMA) is a different type of moving average whereas it is derived from a linear regression forecast 
rather than from an actual data series. Consequently values can be far away up or down from the underlying data.

Parameters

Formula

Output value(s)

Plot
The plot is an overlay inside the price series panel.

Any price source (O, H, L, C, Vol, OI) or any other built-in or custom study

Any number of periods 

Source

Periods
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There is a single output value resulting from the formula, the Time Series Moving Average.

Step 1: Find the Linear regression function for the line of best fit for the previous n periods as Valuei = m*Timei + b
Step 2: TSMAn = Valuen = m*Timen + b
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Quant Script    Syntax

Dialogs
Chart Study Dialog

Short Form

Long Form

TM
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TSMA (Source, Periods)

TimeSeriesMovingAverage (Source, Periods) 
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Sample Chart With Study
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Quant Script    Wizard Study Dialog TM
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Quant Script    Study DialogTM
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