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Prediction of Foreign Exchange Rate Time Series Based on ARIMA Model
ZHANG Yi-tao
(School of Software, East China Jisotong Uriversity, Nanchang 330013, China)

Abstract: Data mining are used to analyze the foreign exchange rate time series and acquire the correct, implicated and
hidden information, which has practical significance in the financial field. In this paper, the ARIMA model, which is
one of the data mining technologies, is used to study the foreign exchange rate time series of certain bank . In this mod-
el, difference and modeling rules are adopted to model and forecast the selling rate. The results show that ARIMA model
is capable of predicting accurately data of foreign exchange rate time series.
Key words: foreign exchange rate;time series; ARIMA model;; forecast
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