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Tab.6 Comparison of actual data and forecasting data
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2010 Q3 1,429.0 1348.0 81.0 5.67
2010 Q4 1,583.0 14743 108.7 6.87
2011 Q1 1,453.0 1390.9 62.1 4.28
2011 Q2 1,509.0 1436.9 72.1 4.78
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Forecasting of Global Transnational Express Business Volume
Based on ARIMA Model

Zhang Zhongfei', Zhao Yifei’

(1.Sino-US Global Logistics Institute, Shanghai Jiaotong University, Shanghai 200030, China; 2. Antai College of Economics and
Management, Shanghai Jiaotong University , Shanghai 200030, China)
Abstract: Express, a newly rising sub-industry in transportation industry, has both long term trend and short cy-
clical trend of development. This article is to analyze and forecast global transnational express business volume.
Data sources are the four major international express company’ s quarterly transnational package volume, rang-
ing from 2001Q1 to 2010Q4. Considering the original data series are non-stationary time series, this article uses
the ARIMA model in time series analysis method to conduct differential treatment and determine parameters in
the model according to autocorrelation and partial autocorrelation function of the characteristics. Eventually
ARIMA(1,1,1) is chosen as model which has a satisfactory result.

Key words: time series analysis; ARIMA model; seasonal cycle; transnational express



