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The Study of SARIMA Model and the Application
in Loan Forecast

Xia Tian Cheng Xiyu

(College of Commerce, Huaqiao University, 362021, Quanzhou, China)
Abstract T his article explain the principle and the modeling idea of the seasonal autoregressive integration moving aver
age(SARIMA), and point out that there exists the seasonal problem in the economic data universally. Based on this ARF
M A model, SARIMA model have been proposed. This short term forecast model and the outcome of the SARIM A (1, 1,
0) (1, 1, 1) model, good in forcasting the monthly credit data, will provide the support for the credit policy of the Peo
plé s Bank of China.
Keywords SARIMA model, random time series, the volume of loan, forecast



