Fac. of Grad. Studies, Mahidol Univ. Thesis / iv

THE EURO TO DOLLARS RATE EXCHANGE FORECASTING USING
NONLINEAR AUTOREGRESSION WITH EXOGENOUS

NARIN KHUMSORN 5536269 EGTI/M

M.Sc. (TECHNOLOGY OF INFORMATION SYSTEM MANAGEMENT)

THESIS ADVISORY COMMITTEE: SUPAPORN KIATTISIN, Ph.D., ADISORN
LEELASANTITHAM, Ph.D., WARANYU WONGSEREE, Ph.D.

ABSTRACT

There are seven major currencies in the foreign exchange market (FOREX):
United States Dollars (USD, Pounds (GBP), Australian Dollars (AUD), Canadian Dollars
(CAD), Euros (EUR), Swiss Francs (CHF) and Yen (JPY) and currencies are sold as pairs
(currency pairs).This paper presents forecasts of the EUR/USD currency pair using
nonlinear autoregression with exogenous inputs (NARX) to predict the foreign exchange
market from 1st January,2014 to 30th December,2014. The data was divided into three
series, hourly, daily and weekly.

The results of this study show that the prediction data of EUR/USD exchange
rate by using NARX is satisfactory, accurate and precise.
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