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Comparison of ARIMA and Fuzzy Regression in the value added of the

industrial sector forecasting

S. Negarchi, E. Javdan, R. Mohseni
Abtract

Due to the importance of industry and its share in GDP, in order to predict the value added of the industrial sector in
Iran during the period Y Y€ +-YYA4 'in this paper tow methods have been evaluated: Auto Regressive Integrated Moving
Average (ARIMA) and Fuzzy Regression (FR). Comparing the accuracy of predictions, based on two criteria RMSE

and RY, indicated that Fuzzy Regression (FR) had the best results in forecasting the value added of the industrial sector
in Iran.
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