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In the conventional approach, there does not exist a theoretical criterion to determine the differenced order for transforming the nonstationary time series into stationary one. It is usually determined by the personal judgement. In this study, the 95% confidence interval of the autocorrelation function was proposed to detect the differenced order. On the basis of the results obtained by the synthetic data and real data studies, it indicates that the approach proposed by this study can successfully detect the exact differenced order for a given nonstationary time series with trend or periodicity.

