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3.2. ARIMA %3
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Abstract

This paper deals with directivity forecasting of time series which is useful for futures
trading in stock market. Directivity forecasting of time series is to forecast whether
a given time series will rise or fall at next observation time point. For directional
forecasting, we consider time regression model and ARIMA model. In particular, we
study two statistics, intra-model and extra-model deviation and then show usefulness
of intra-model deviation.
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