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Fuzzy Auto-Regressive Integrated Moving Average by using linear
programming approach for Iran electricity consumption forecast

Seyed Hosein Mousavi, Ali Nazemi
ABSTRACT

This paper intends to develop a Fuzzy Auto-Regressive Integrated Moving Average (FARIMA) model
with combination of Auto-Regressive Integrated Moving Average (ARIMA) model and fuzzy regression
method as well as forecasting electricity consumption of Iran with FARIMA. This model includes interval
parameters that makes it possible for decision makers to forecast the best- and worst-possible situations.
Time series models such as ARIMA and Artificial Neural Networks need a large amount of data to
achieve accurate results. As fussy forecasting models are suitable models in less-data situations, this
article presents a combined model of ARIMA and fuzzy regression in order to remove the constraint of
needing a large amount of data for forecasting. We use a linear programming approach to solve
FARIMA. The used data in this work is the electricity consumption of 1346 to 1391 in Iran. Results show
that the proposed model is applicable for interval forecasting.

KEYWORDS

Fuzzy Auto-Regressive Integrated Moving Average, Fuzzy Regression, Auto-Regressive Integrated
Moving Average, Forecast, Electricity Consumption.
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