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Abstract

With the expansion and opening up of China’s capital market, foreign capital further flows into
China’s stock market, and China’s stock market faces new challenges and opportunities. The price
prediction of stocks in financial markets has once again become a hot spot of public concern. Based
on this, this paper selects the historical closing price data of stocks in the financial market, and
uses R as the realization tool to analyze and predict by establishing ARIMA model, so as to provide
help for stock market investors.
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Figure 1. Timing diagram of opening price of China Bank
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Figure 2. ACF diagram of first-order differential data
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Figure 3. PACF diagram of first-order differential data
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Table 1. Opening price and forecast price results
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