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Abstract

To solve the problem of two-dimensional code theft of personal information and fraud, a
two-dimensional code scanning insurance model is constructed. In this paper, NASDAQ composite
index is introduced, and the ARMA model is used to monitor the future capital flow, analyze the
current situation of the market and predict the future development. Among them, the capital flow
and the strategy of use are the key to the smooth implementation of this service. The autocorrela-
tion and partial autocorrelation graphs obtained by differential processing of unstable data are
analyzed and the stationary is tested. The model form and lag order are set for modeling. Accord-
ing to the residual test, the residual graph obtained is randomly normal distribution and
non-autocorrelation, indicating that the residual is a segment of white noise signal, whose useful
signals have been extracted into the ARMA model. The results show that the ARMA model can pre-
dict the future capital flow well.
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Figure 1. The size of China’s third-party payment market in 2017-2018
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3.1. B3I ARMA (Auto-Regressive and Moving Average Model)B 8] BE 51 il & 5
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ARMA i & 5 (Lag operator):

6 =(1-X7 0l )X = p(L)X, )
o o FoR BT
p(x)=1-27 X (3)
H %R
p(ts)= COV (X, X,) @
010,
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Figure 2. Flow diagram of ARMA time series model
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Figure 3. Import data
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Figure 4. Stationarity test
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Figure 5. The autocorrelation function ACF
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Sample Partial Autocorrelation Function

o
)

=
o

=
S

=
[}

(e

| o

-
——
—
—a
—

-

ol
—

Sample Partial Autocorrelation

|
=
)

2 4 6 8 10 12 14 16 18 20
Lag

Figure 6. Partial autocorrelation function PACF
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HH [ AH R 3 ACF Fili [ AH G B 0 PACF RIS AT HE 2R EAH S A 1 AF DG R TR PRV N BEALIX (1],
a HIEBESN ) p=2. q=1. A TIWIUEMNEOE BRI, EH AIC. BIC HEI50 iEA BB 4 1) ik
B A IE/

ME7 /S p=0. q=2 FEm#EH, B ARMA(p,q)=ARMA(0,2).

AR Order =
0
MA_Order =

2

ARIMA (0,0,2) Model (Gaussian Distribution):

Value StandardError TStatistic PValue
Constant —5.4243e—05 0.0010681 —0.050784 0.9595
MA {1} 0.21298 0.10525 2.0237 0.043004
MA {2} 0.26251 0.094267 2.7847 0.0053574
Variance 4.2116e-05 6.2538e—06 6.7345 1.6446¢e—11

Figure 7. Correlation function graph after difference
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Figure 8. Residual inspection results
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Figure 9. The fitted prediction
9. ETMIE
Table 1. Model order values and residual coefficients
=1 EEMBEREAERY
p q Cc MA{1} MA{2}
0 2 —5.4243e—05 0.21298 0.26251

1 PR &ESH, ARMA (0, 2)F 8 B4R iUl & 45 Jm) DLE Rl

X, =-5.4243x10°"° + ¢, +0.21298¢,_, +0.26251z, , (6)
FIRAKAN & NRETFH,
L E BRI H EAME, nFE

F=(X/F.,in)=>" x(1+i) (M
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