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Abstract

For establishing forecasting confidence interval for exchange rate, it is critical to es-
timate distribution of the exchange rate properly. In this thesis, we use block bootstrap
method to estimate the distribution of the exchange rate via sum of its daily ratios.

As a result, an easier and more accurate forecasting method is provided.

Keywords: Block bootstrap, confidence interval, exchange rate, fluctuation.

I Corresponding author: Doctor of philosophy student, Department of Statistics, Keimyung University,
Dalseo, Daegu 704-701, Korea. E-mail: dy1334@kmu.ac.kr

2 Professor, Department of Statistics, Keimyung University, Dalseo, Daegu 704-701, Korea.

3 Professor, Department of Statistics, Keimyung University, Dalseo, Daegu 704-701, Korea.



