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Abstract

This paper is based on the inverse transform fitting residual ARIMA model. The inverse ARIMA-GM
combination model is used to predict the exchange rate. In order to show the improved advantag-
es, it is compared with a single model prediction. The results show that the combined model has
higher prediction accuracy for exchange rate.
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Figure 1. USD/JPY spot exchange rate sequence timing chart
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Figure 2. Sequential timing chart after USD/JPY spot exchange rate data logarithmic difference
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Table 1. Table of forecasting exchange rate error results for each combination model

1. REARETWLRRELRE

TR A SSE MSE MAE MAPE MSPE
ARIMA 27.58921 1.050509 0.2379025 0.002109656 0.0009803
R T WA Hi-ARIMA 15.51339 0.7877409 0.1175936 0.001042648 0.0005248
GM(1, 1) 51.86476 0.2400573 1.147505 0.01019465 0.002135631
TRy ARIMA-GM 14.97168 0.1289775 0.6380643 0.005645 0.00114025
AT e WA ARIMA-GM 12.74306 0.1189914 0.5774215 0.005111 0.00105293
B R M ARIMA-GM 15.18212 0.1298808 0.655832 0.005808838 0.00115
e 745 ARIMA-GM 13.99962 0.1247202 0.6150267 0.005451912 0.00110
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BB REHARIE ST H No. BEHE T £[2015]12076), S5MNEHE T EHFERHEAA REKITH (No. 2
A KY F7[2016]168), 5 BB R 2= R 3E 4 55 Bh T H (2017YB074).
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