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1976 15311 16 000 15 500 15411 15172 15270
1977 15603 16 000 16 000 15411 15 467 15457
1978 15861 16 000 16 000 15411 15 861 15707
1979 16807 16 000 16 000 16 816 16 831 16807
1980 16919 16 833 17 500 17 140 17 106 16902
1981 16388 16 833 16 000 16 464 16 380 16468
1982 15433 16 833 16 000 15 505 15 464 15438
1983 15497 16 000 16 000 15411 15172 15520
1984 15145 16 000 15 500 15411 15172 15084
1985 15163 16 000 16 000 15344 15 467 15289
1986 15984 16 000 16 000 16018 15 467 16024
1987 16859 16 000 16 000 16 816 16 831 16982
1988 18150 16 833 17 500 18 060 18 055 17912
1989 18970 19 000 19 000 19014 18 998 18999
1990 19328 19 000 19 000 19 340 19 300 19376
1991 19337 19000 19 500 19 340 19 149 19457
1992 18876 19 000 19 000 19014 19 149 18547

MSE 407507 226611 22965 35324 9692
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order (Chen, 2002) (Chen and Chung, 2006a) (Singh, 2007) (Kuo et al., 2009) RBFTS

2 89093 67834 67123 7837
3 86694 31123 133700 31644 3606
4 89376 32009 23271 3821
5 94539 24948 23534 2697
6 98215 26980 23671 2882
7 104056 26969 20651 2708
8 102179 22387 17106 2397
9 102789 18734 17971 2359
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P gopSeon o oom pd ead adpdy SllS D pled plew (IS oy Sned a3LE
Shre eSS 1 (6 oyiiie plow Slow ] attie a8l a5 WS les 005 o Ll
Lol jgie aPLE )0 (830555

Juo gl b -Y-Y-#
ad Syge & VYAV BAYAANA &6 5 olhes (oye el polas (Jow slyal sl p
ol o ools o i Gl S ol po ¢ casl atan AV ls oS cel oal a8 5 e o
Joe as adgl slo ools e 4y Jol (6 atan Yo (gl dig¥ a4 Cwl oy oolaiw] RBFTS Jow 5l e
5,0 LRBFTS Jow .ol ool con ion oais] (5 aan asllh 4ba 12 )0 e g o o0ls
a5 08 2l Gl Gus ol a6 b ools (69, AliSe (g ad e Slasi 5 05l Sl (288
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interval
7 9 11 13 15
order

1 21406.99 | 18421.13 | 15925.54 14631.69 11933.34
3 6317.507 | 2454.326 3502.997 2369.02 360.0131
5 2949.444 | 1424.938 753.854 497.0049 389.7111
7 2560.497 | 1450.791 | 753.6775 498.7177 379.5185
9 2644.038 1520.59 765.2533 507.192 347.0526
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RBFTS
25000
20000
7 intervals
15000
7] 9 intervals
>
10000 11 interval
=13 intervals
5000
15 intervals
0
1 3 5 7 9
Orders

(RBFTS) Juo s 45 po e 1 39 S G sl s —F S

Sud by oo ad po guati 31 —F Jour

Intervals Mode] RBFTS
7 65%.87
9 75%91
11 19%.95
13 53%96
15 09%.97
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RBFTS
25000
20000 \\
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10000
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—
>000 S 7 order
0 . . A . 9 order
7 9 11 13 15

number of intervals
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Model|

RBFTS

60%.77
38%.82
37%87
08%.83
75%.2383

Order

N R S
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! Universe of discourse
2 TAIFEX ( TAIWAN FUTURE EXCHANGE)
3 High order fuzzy time series
* composition operation
* KOPSI 200
6 Particle Swarm Optimization
7 Fuzzy logical relationship
8 Left hand side
? Right hand side
10 Rate Of Return
Lal o Jla s SY 1 1 ke w8 b a3l Jlj s bl ol ke G 2,80 ST Sl
12 Continuously compounding Rate of Return Per Annum
" Mean Square Error

19y YA Hlie ) /ro)l.e o ylouls / Jol Jlw



www.SID.ir

