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Tab.1 Forecasting performances by using average partition on enrollment
JEAE Y ISR (e=2) ISR (k=3)
YIRS
€rms €map €ma €rms €map €ma €rms €map €ma
MM1 932.4 0.047 9 754.0 535.9 0.026 0 418. 8 544. 4 0.027 2 437.8
MM2 638. 4 0.0311 498. 8 488. 1 0.023 6 385.5 488. 1 0.023 6 385.5
MM3 630. 5 0.028 7 466. 1 454.7 0.0217 356.9 454,17 0.0217 356.9
-4 1 733.8 0.0359 573.0 492.9 0.023 8 387.1 495.7 0.024 2 393.4
F 2 BRI 4P T RS TN By F R £
Tab. 2 Mean forecasting performances by using average partition on SSECI
JEAE Y ISR (k= 2) ISR (R=3)
YIRS
€rms €map €ma €rms €map €ma €rms €map €ma
MM1 58.42 0.033 6 48. 08 51.90 0.029 5 42.18 51.99 0.029 5 42,25
MM2 37.63 0.021 0 30. 37 35. 89 0.020 3 29.23 35.71 0.020 3 29.09
MM3 33. 84 0.019 1 27.63 28.12 0.015 4 22.23 28. 10 0.015 4 22.21
SEH 43. 30 0.024 6 35. 36 38. 64 0.021 8 31. 21 38. 60 0.0217 31. 18
% 3 FCM Xl 2 N2 A& TR £
Tab. 3 Forecasting performances by using FCM on enrollment
JEAE Y ISR (e=2) TSR (R=3)
YIRS
€rms €map €ma €rms €map €ma €rms €map €ma
MM1 809. 3 0.043 6 702.1 574.2 0.028 8 485.5 640. 8 0.033 3 522.5
MM2 489. 6 0.025 3 409. 3 661.5 0.029 8 513.4 598. 6 0.028 0 462.0
MM3 622.8 0.028 6 476. 6 441. 2 0.022 2 371.8 440, 4 0.022 1 369.5
SEH 640. 6 0.032 5 529.3 559.0 0.026 9 456. 9 5959.9 0.027 8 451.3
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Tab. 4 e Comparison of forecasted enrollment by

using automatic clustering technique

&2 e
Fig.1  ems Comparison of forecasted SSECI by Ik frme
] . o N ——
using FCM JEREEL R (k=2) ] SRR (k=3)
MMI1 442.51 335.69 317.41
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Tab.5  ém. Comparison of forecasted SSECI by using automatic clustering technique
€rms
J5 ik J AR A T SCAEAS (= 2) I SUBEAL (R=3)
MM1 MM2 MM3 MM1 MM2 MM3 MM1 MM2 MM3
1997 18.7 14.8 14.8 16.5 10.9 10.9 15.0 10. 3 10.3
1998 12.9 8.6 8.6 11.6 6.5 6.5 9.9 5.4 5.4
1999 29.5 76.3 75.5 27.7 84. 4 83.4 30.1 86. 8 85.9
2000 15.9 13.9 13.8 13.6 10. 6 10. 6 12.4 9.8 9.8
2001 17. 6 14.4 14. 4 16.0 12.6 12.6 14.1 10. 6 10. 6
2002 16.9 14.4 14. 4 16. 6 13.7 13.7 15.0 13.2 13.2
2003 12.6 11.3 11.3 9.8 7.8 7.8 9.0 7.0 7.0
2004 14.7 12.0 12.0 13.7 10. 6 10. 6 11.9 9.9 9.9
2005 11.1 8.3 8.3 10. 2 6.7 6.7 8.7 6.1 6.1
2006 16. 8 13.8 13.8 15.8 12.2 12.2 13.9 11.6 11.6
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Abstract: In the framework of fuzzy time series model, the generalized fuzzy time series model and

some methods for partitioning fuzzy interval are presented and summarized. Secondly,

three

generalized fuzzy time series models on the basis of average partition, fuzzy C-mean (FCM) clustering

and automatic clustering techniques are presented. Enrollment of the University of Alabama and the

close prices of Shanghai Stock Exchange Composite Index (SSECI) are served as the training data sets

for the proposed models. The empirical analyses not only reveal the impact of three partition methods

on the forecast results, but also show that the generalized model outperforms the conventional

counterparts.
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