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1. Autoregressive Integrated Moving Average Processes
2. State Space

3.Artificial Neural Networks

4. Supervised General Nonlinearity

5. Box-Jenkins models
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1. Auto Correlation Function

2 Partial Auto Correlation Function.
3. Schwarz Criterion

4. Akaike Info Criterion

5. Hannan Quinn Criterion

6. Hidden
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1. Supervised Learning
2. Back-Propagation
3. Sigmoid
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1. Liu and et.al


https://dorl.net/dor/20.1001.1.17356768.1395.16.2.1.6
https://ecor.modares.ac.ir/article-18-1699-en.html

[ Downloaded from ecor.modares.ac.ir on 2024-05-17 ]

[ DOR: 20.1001.1.17356768.1395.16.2.1.6 ]

AR WA lwsli = o9 03los = 23 3L Jlw = (Hlosly dxagi g uudy) (gobasdl (linn sy dobibiad

lagan E¥olas gl Jols by, 90 lie ol o il aisloy VFe e JIVYAS o Lo sl
0N 9 T ARPEYA WY VA JQL\A ‘“‘“"’)" a ucho.b SYolro W wL.g‘).: )JGJAA 0,93 o 6)95 s
oIV Y D) ol s 5 s Tl iy i ysSI b (6306 mae 45 ko ool 5 s
ol 00 di e oy V)

5 o wilale i s (6l dyzee aslllae 30,0 (VYAD §)YAF) asly SasS g (6ol el
e Sl aSed g, 5l 9T it Bras 5 (Ol Wsy o 5z 4 azgi L) Sk i
ilodges oolaiwl £gian

J,oL..: (& ‘_ngoo)g]).é) s)fl k_gLQJAlD- J).a.a slallas 9O (\Y‘ﬂ’)sua- Ja“.»y TS O
Sleolatul b olaidl S jo ol 58 izmen o 515 Gl g cp i cmle 5B 0,08 cdl waan s
dw a5 09gs \YAQ ‘_;” \YY. ‘5L®Jl~4 asJlao Oyg0 0,99 | 00 (5“’" uw..a..: ARIMA L.)“’ﬁ)
8IS 4 argi L Caled 3 €58, a0 adly ol b S st ol g 5T
B sr abyo ol 5 VWA S IYAR ol (b b 5B 5 55 ool B pan
&l G o o] s olsie 4 el (0,5 aiadan gl b e 6,1 gl ol Ceas 2Ll
Gpan 5 gy Yo ialS osims i gl el oo i i VYA YA gla Lo
Ladl s lo3ad) VYR Jlo bl b aweks 518 C6pme 1o oo jo YO LidlS 5 285 (slwos,sl 3
Sl 09gs (4)...:9: == dAlJJ.J

i Bpan d i (51 50 0ad plodil Glalllas  slod )0 098 oo cdalive 4S5 les
u.:‘u..s).sm)ojwo‘o;)y]]aJMwQCMBARIMAuug)gb)‘é))|odl.nm|l.:

el M)il )‘)5 oolazwl S)90 LJ"'ﬁ) 99

Oty S ypan 3l (il 039381 (35l 1 Sldlo (ot S (6 i (gOMenblony (59NN oy F
axgi bl oads LSy Sllle &5 g Ol asly g Lol 552 90 3l Gildbe mis ;0 SLIL 2ol jo
&;Qu@;ﬁ)&ﬁ&%jo”]ﬁ Q.il).gl.l.g el ol 0 )lg00 g 00 YRS IUPHE CAL:.‘Lot)} Sl 4
JJ.«M )‘ tj‘““L’ edj)'él w))‘ » uuLo 0)9").3 ‘g}"l‘“" u.:‘).: R @ULA 4JLa u».wlé )La}‘ 5o IA}L....A
2 el o 00958 3,0 Sllle a8 Ll 5l ] canlin Sl b sl pilbane 55 50
o) p Sldle aly 00 F oo @iy Cleas 5 YIS gy (4] Slle 5l (Spae g5 51 o)
4 ol sl bl (nlp 08yl (nih (Brae v B | ri Srae 5l (2L 0oy H
Wb cdo b je8e Slle aly Wb oo Gy Span (o0 00938l 5] » Sldle 8o i ey


https://dorl.net/dor/20.1001.1.17356768.1395.16.2.1.6
https://ecor.modares.ac.ir/article-18-1699-en.html

[ Downloaded from ecor.modares.ac.ir on 2024-05-17 ]

[ DOR: 20.1001.1.17356768.1395.16.2.1.6 ]

o oLl 5 (0342 Ggo Al [ SUbo (S S < ARIMA (65501 L (o a0l (oS 5 Joo VoA

.CAM‘OMOOLAL&“S’;; 025)@)'1)@ w‘é‘ﬁdséé)f@ﬁ&%
Sy Joo b aYair puac aSl by 5l (oS 5 &8ly po i (pl o Hlaine (oS S el
el o @) (V) ol US55 ] S gzl 45 sl ARIMA L

ARIMA Sy 5w Joo b (omas aSud gy (o5 5 (5951 S5

i \ 4
ARIMA Jas
Yl el L
A
> Fyan grae &Sod
ARIMA s jin
\ 4
Y
el A i

22 lwdae sl ARIMA (o5l 5l oolinl goloiioy (bs; @35, 4 p0 o5 Gl

el s slalo slp o 5 ploicn Gl 0955] Casd 4 g oy 0 3550 Sloj s o
Ol g el s slo )l o bly)  cie ARIMA o631 s ()l &5 5k Glos
b e b, a5 o Lol coled s (o (YL 0 See L) a3 Lailg) wlg ool
dasie Slalllas j0 (onae loaSd bl (il ;0 05 (LB g K00 by cnl il
2 s 8 (o et .l a3 8 blyy (3l Joe (sl il censlin 8 Shoe 51 S
oS e g i (pl jo aslllas 090 (Sloj (5 (S g 532 (S5l S sl pgo al> e
O g a8 50 ol ol 0ad e oolatul ciwl oais ools musei ARIMA sy a7 lalg,


https://dorl.net/dor/20.1001.1.17356768.1395.16.2.1.6
https://ecor.modares.ac.ir/article-18-1699-en.html

[ Downloaded from ecor.modares.ac.ir on 2024-05-17 ]

[ DOR: 20.1001.1.17356768.1395.16.2.1.6 ]

Ved IWAD ylasli = o9 0 )lous — w23 3L Jlw — (slasly drasgi g ouhy) (oLl glocdid gy anlidiad

@ Sy gy Dledbl iman 5 Jol o5 0 ARIMA (531 5,0 5l ool cows 4 sl o
e o Sl sras 4D s gl 50 005 (e polate (e (as A (6959 Oy
gdige 43,5 IS 4 abgyye Jloj (g ooty pyolis

O S pan 3l (Lol 00938l h5)l Ul by (S ey O
ARIMA b 51 ooliias! b 32 332 <6 yuco gy (53w Joko .01
L T i ST M ot g 4 o 3 sl 0ol 5,505 & by o5 Lol
OYFYAY) Gladlo (b )525 10 (i S pae $s; Ll I ol (g 12 9550 siite (o2
Jolis 0 (yge3] 0Ll Bllae )08 45 oud a5 g 2 AL e g8 = (So0 (y905] 5l enliul L
i 3 eite el epubd ol el (V) Slyoms ool (3l 08 51 i (CFIF8) ol 4 o
00,8 o bl (6,5 Jolas L SO L g oog axly adn ol

ssbae (al sl oS 009 Sl Sl ARIMA (5501 10 P04y sl e bl (o) 2 5 o
bl Cpl el oas oolatwl (PACF) 52 (Siaorog3 b 3 (ACF)  Sandss b 5
el o ] conlie Jan olsze 40 ARIMA (V51 5)) (555!

O o (55 (Sumodd g3 2l g (Kwnad g 2.V i

Autocorrelation Partial Correlation AC PAC  Q-Stat Prob
/7  m— 1 -0.548 -0.548 72621 0.007
[ [ 2 0135 -0.237 77234 0.0
[ . ! ! 3 0042 0.004 77688 0.051
! ! [ 4 0038 0152 7.8113 0.089
a0 [ 5 -0.203 -0.155 90526 0107
[ . [ . 6 0.062 -0.251 91763 0164
g o = 7 o-0102 -0.326 95355 0.216
[ ! ! 2 0140 -0.005 10265 0.247
[ ! ! 9 -0153 0007 11213 0261
[ ! ! 10 0109 -0.007 11.736 0.303
g [ 11 -0.078 -0.210 12.030 0.361
[ [ . 12 0111 -0138 12,896 0.392

s 5l oolial LAYAY VP el L oledol 5l oolitasl U o350 08 pno g, 0,51
o lel il o LT GV s (Simd a0 oS shis 45wl YUy 6K ) 43 e

Ao o ol LSl olas o 1) ol Kianogs 5929 pac i (D-W)psle - 0 j90


https://dorl.net/dor/20.1001.1.17356768.1395.16.2.1.6
https://ecor.modares.ac.ir/article-18-1699-en.html

[ Downloaded from ecor.modares.ac.ir on 2024-05-17 ]

[ DOR: 20.1001.1.17356768.1395.16.2.1.6 ]

o pldl 3 o0 58> (S5mwge A [ lle (S iy <> ARIMA (5551 b (omas aSls (oS 57 Jo

(FFo-1FRY) (sldlo (b cn i o Sloj 3w (5

\AK

sl 0591 ) Jguzr

toLal 359052y e
-\YN -3 C
¥-v V/AA MA(L)
¥ ™\ AR(L)
Y/-¥ D-W
_ SIAD R2

ARIMA g (orase &b (oS 55 (P9 3 ool b 39 O o gy g5l Joo T
o Y o b o2 4y e Wl (sl 50 (me 4S5 Sy (5 B yan g, 55k Jre sy
@laosls sl 4y 4ot (nl slasg)g o5 5y5b 4 Cunl ool a8 S L 5 (g5 Y o
4 pls cwsl ARIMAQ 5V 5)) oSl 5l Jols slo con s cOpi B pae Sy, (28l
5 Al (689,9 50 ;b Sl eul Coenl o 4l (5 lome Sl omac aSLE (5 5,8
O O Nles dslie oluly 9 (65 5melS (g3l Al 5l oolainl b adee Y 0 oy, olows
o le dlin )y S om0 Sdes bl sle Lo asas Gl dalise slocdl o
0 s, oS "((MAPE) Gl slhs ooy buwgo g (RMSE) las Sl o Sk aia

Mg g0 Ry 5 O ygo

2
1 n
RMSE=_|=>"(v, - p,) ©®)
N
MAPE = Z Vi = Pe @ ¢)
t=1 Vt n

il PraTobey 10 Slej s (28ly 23,1 Vi e(simm i 0590 dlaws Nu(P) 5 () Llg, o
! Gxu) Sy o t5""’ U”“"
Jsiz 0 55 6N s ARIMA g, 55 sl MAPE s RMSE (glaLss o) 2 s

ol o &5l (V)

1. Root Mean Square Error
2. Mean Absolute Percentage Error


https://dorl.net/dor/20.1001.1.17356768.1395.16.2.1.6
https://ecor.modares.ac.ir/article-18-1699-en.html

[ Downloaded from ecor.modares.ac.ir on 2024-05-17 ]

[ DOR: 20.1001.1.17356768.1395.16.2.1.6 ]

\AN WA lwsli = o9 03los = 23 3L Jlw = (Hlosly dxagi g uudy) (gobasdl (linn sy dobibiad

o o 0 ,5des (b 5)) o lre (bl 4 (g 5lome SLRITLY Jgur

MAPE_TR RMSE_TR says a¥ sy olawd 9338 Y 9 Ol
«[-YY Y-a/v# A\ A
<[+ ¥ VAATY o o
“[e+OA ARG o o
o/e ¥ YAMAA A\ \O
R s d yavo/f Y. A

saiss glaazily sl

«(639)5 ¥ )0 (59 V0 L aSed Sy D j90 d (gras 40D (e (V) Jsr mli ez L
Lol 00y Ll (25 Y )0 (355 ¥ g (he aY )0 (y55 ¥

(F(X) =%X) Slea @b 5 (F(X) =1/14+€7") w5 ol aScs ol 4ol 53 L
ly g ot ooliiul (29,3 Y la (95 9 (ite Y lagyg s S @b plpie @ oS5 @
ool Cewd 4y ol g 28ly yolie o slas Dl o Sk iy WU o crac 4SS () ga]
Bomd 0 9 a3l (b el sl oMkl 3y, 5 005 (23590] laosls 5 (seas oS
sla e @ b e slasols sl ool 4z F a5 1o Uas Lal o 02,650 ¢ smac &l 550!
G Sz VYA BAYAS slaosls 5l s 5 450s ()90l (slaools lgie 4 YYAL JINVYFPA
Al solawl aSlil

SWb al Sw G Gly o5y 9ARIMA gy 0 ,)Sdos b5, F#

6 g gy onl bl s i 0 Skes (oS S S i Joe 2D opole (i 6

@L».) 9 (?) 9 (a) ‘E.Js) L 03 43‘)‘ Q)S.o..: ‘5>Lv))| 6[&)@ 6,5}5 O lJ ARIMA

Sl g Gl izmed 5 (iR (o48lg B pas wig, 3 (F) KD j0 5 ST Jeuz jo alol>
el o 355 VWAY JIVYPA (sl Jlos (b )5S s, 55 5 (st

=5 ¥ 9 ARIMA gy Fw (im0 Sdos 2U5,1.Y Jgus

MAPE RMSE )
Jeof YAAVA ol (25 5 s,
- oV WYY ARIMA



https://dorl.net/dor/20.1001.1.17356768.1395.16.2.1.6
https://ecor.modares.ac.ir/article-18-1699-en.html

[ Downloaded from ecor.modares.ac.ir on 2024-05-17 ]

[ DOR: 20.1001.1.17356768.1395.16.2.1.6 ]

o oLl 5 (0342 Ggo Al [ SUbo (S S < ARIMA (65501 L (o a0l (oS 5 Joo WY

SPIIL (5l Aig0d (4990 (S i ¢ FSlg (I 0315 (39 3o B juao Nig, P U
IAY JNFFA Gl b o555 s ARIMA

32,000

ARIMA-ARM forecast

28,000 | —=— ARIMNA,
— ACTLLAL

24,000

20,000

16,000

12,000

5,000

4,000 T T T T T T T T T T T T T T T T T T T T T T
1370 1375 1330 1335 1390

seios gloazil sl

b aslio )0 (i i e i @ (oS g codal Caso 4y il 4y 4z g L
Sras gy 5l 385 Glaiged 09y Slasw Ghe 4 2lies sl scnl 5 ARIMA s,
Lol 03l (F) Jgo 40 45 oo ool olpiin oS 5 e,y e

Al orlply g 98l (o0 (3t (Brae gl 03938 (15)) p Sl 4l &Sl S8 LB 4SS
Cad oy ool TR JNYAY (gla Lo b o5t G o 51 56 e59331 Lyl 5 lalle
il ool 2 5 a3 Seed pshine ol sl al (oo s s bl 0l 55 o Bras 55 i
2 095 VT L (e aD (oS 5 gy el (S cini Bpas (g Gl @l eoliul 050
o g iy ARIMA (V9) ) b (g3 Y 55 0095 T g (e Y 59 0095 T esogyg &Y
Lol odel (F) Jgaz o ol gl a5

WS JNYAY b Jlo sl (230 (B rao golke g B pao Ay (Gt Gl -F oo

1Y \Yaf yyay yray Jb
VFAT- \Y-Ye. Voo AOY - (b)) ik B
YY/0 Y. VIO - (Jby) e S 03, 25
£0-£0 £YIYY YEYYO Y.vaa (i Oysedee) (25 B pue
#IA g YAY - O Sras b, £
FEAVED 0-FYVA YEVYEE YOAVFY (b 3k 5 (Bras gl
YN VIV Y10 - i Srae gl 0l 2



https://dorl.net/dor/20.1001.1.17356768.1395.16.2.1.6
https://ecor.modares.ac.ir/article-18-1699-en.html

[ Downloaded from ecor.modares.ac.ir on 2024-05-17 ]

[ DOR: 20.1001.1.17356768.1395.16.2.1.6 ]

AL WA lwsli = o9 03los = 23 3L Jlw = (Hlosly dxagi g uudy) (gobasdl (linn sy dobibiad

Ve a¥lo ol lawgie LAYAQ JINYAY o Lo b oo Coond (oo bl 4 a5 L
A oo LA (i Bras dw Gl 4ol oS Jb 0 cclls walgs gosre sy, (gio
28 (i Brae gl (Jds Geed 4l e Grals Sk slale (b ol ad, gy aS
Dl o0 59, S LITAT-20 Lo g0 b gy awles 0,95 5 as,0 FY/O ol 51 VAY Jlo
.a.gflwwogm)o\‘w\‘ el cpl 5o i (Bras )b o) awgo ccud i ol 4

O S pan | (S0l 03938l (5l llle (S i Y

5 wr dolo 5l i Brae 51 5L o333 330 Sldle aals s ol 4 b les
il 2 Olle (5B o s 03938l 51 Sl 25wl ge s 4 SLL a5 wLL
e 4l el oaile Bl Colt 55155 5 ot 4185 5 15 0 ys Yo Jobne VWAV g 0953
2 095 V0) (mas Sl oS Joe jleoliiul bl iy 5 58S 50 (g (B pae ) &S
A lsie 4 ARIMA(LLL) 5 (25,5 Y )0 095 ) 5 (oo &Y 59 0958 ¥ eso9)9 Y
SNTAY Gl (sl 00938 (350 2 Slle (o G @l eolol Cnln 5 s G e Joe
el o 3,1 () Jgaz 55 1TAD

WD JINFAY (slo Lo (sl ot 3t o 31 220 039381 5355 1 lille (it ot B J3oir

VT V¥ Ty yray Ju
SEAVSD 8 F¥VA YRV YOAVEY (Ul 3)bkee) cpin (b pe b5
AR AR AR AR Ll ¢ 5
VPYVOY VoIYEE YYosY 015Y] Ub) ) i 2 ol
YT/ VI Y0 - Sy E

seiss gloail, sl

53 BT JINYAY (sla Lo yo 039331 (o3]Sl &5 45 598 Jguor ol (bl

Sl al alie LS 03538 (o))l 5 Sllle wels Wi,y 5 g Slpss Wy, i a3 )5 L
E 5 o5 0oy LaalFNIYAD JINYAY sla b b i 03958 (b))l » Slle &g, il o
b 035381 551 1 Slle sl oy lawgie (el ool ol pen (zalS LAYAY Jlo 5l T o,

il ge o, PYIY Lol ol b i B yaae |


https://dorl.net/dor/20.1001.1.17356768.1395.16.2.1.6
https://ecor.modares.ac.ir/article-18-1699-en.html

[ Downloaded from ecor.modares.ac.ir on 2024-05-17 ]

[ DOR: 20.1001.1.17356768.1395.16.2.1.6 ]

o oLl 5 (0342 Ggo Al [ SUbo (S S < ARIMA (65501 L (o a0l (oS 5 Joo Wy

G5 Az A
e a5l 9 ARIMAL o) 51 Glos sle (s 5 bt (S G Sl 8 Sl o
2B Elsl ln s Gim o Vb 2D 2529 L (s, 50 Cnl 5T S o S el ond eolan
a5 BB S gilej (s pm S 1Bly Cople o Ll 5l 5 08l o canlin Gl slags oo
Wil adls |y sl g (b Ll giledue ColilB a5 pla by, Sl eslaial cnl by eens
53 2 Sl 5l 38 slaie i & oliss g ool (nl s sl 09 le3 SIS Jos
iy ARIMA Sles (55 9 (srae aS0d (S 55 Joo «0lnl 5o G Srae 5l (230 039381
3Bl eag38l ()l Sllle by ) Sley s 655 5 Joe (nl slosmotn 2L S
Ol el 03905 0l 1 (sl 29y 99 SIS dci Bpan Kigy () iy By
O Sy by olaie 4 olatdl slopite (s i Slp 3 Jeo 0 Wi Joe (0
0,5 )5 oolil 5,90 golazdl sla (63Tl 5 o 535 2l

S al pgas 0 ol 5l ol sonl cavs 4 la oo i ]IS Jow Sl am
S @i .cd5 18 eslitul 990 3 B ran 5l (LBU 03933l b5 p SUle (o i 12
£5 AT JNYAY cloJlo b o ol 5l e ool il inl3él 0525 b 45 sl T 51
Qb oo oasalS o Lo opl b )] 0,


https://dorl.net/dor/20.1001.1.17356768.1395.16.2.1.6
https://ecor.modares.ac.ir/article-18-1699-en.html

[ Downloaded from ecor.modares.ac.ir on 2024-05-17 ]

[ DOR: 20.1001.1.17356768.1395.16.2.1.6 ]

o WA lwsli = o9 03los = 23 3L Jlw = (Hlosly dxagi g uudy) (gobasdl (linn sy dobibiad

b g pbe

COYFY-AY) 0,90 b ol 5o cpio GLoles w050 (VYAB) oguis Igd § Jawlie (5,559
(VY 2l ¥ oo leds F 0,90 ogolatdl aol jimvgs anlilad

2558 3 o (25 gl B ras sl g i Gy 505 o9y (VTPY) s o5 ol
iy e ol&zils slazdl oaSlasly )| cwlids IS 4l bl thae yle (sladsliy o

oolaiwl ;9S50 B pae dilale Lyion (s (VYAD) 00ly S o5 dexl g Lo juesws (5 50U (]
B 0yled (Jgl Jlo e anl b 4 505 ¢ e ghan (oras slo D

s el 15 (5lo0,51 5 By oy iy (VTAD) ol ol 5 5T ol
Neosleds oV Jlo (65,0 olaidl wldlas aslilad ¢ was sloaSils 5 ouwolaidl @Yol

AP SN sla b b o slees gl 8 G pae Jdog g (oot (VYA4) o)l o i
P 0295 5 (soeba it B e (ol i 855 gl ARIMA Jus S oozl L
Ol Sepedl o (el slagtalos

Crod lo ST 5 Jbo sl ol ;5B (VYAY) Sl g dabold g (g ks all g, ¢ dllly ¢ Sols
YA o)les ¥ Jlos o elazmt old, dalilad ¢ ol )0 old, 5 ael )0 &3395 0 (3

S90S 055 G Joe 5 (oras 4 glacdls Sl eslanul (VYA4) (e 5 i 00000
s o)l ¢ golatl anvgi ladon dolilad ¢l (golaidl o) o w40

Olojbs (295 ikt e slaselys (i Gy lasSI OYAY) )Sem 5 (olis Lo e
35S S sl

aolilad 059338 531 5 Sldle welye o le wl)l obaiedan ;50 ow, p (VWAQ) pledl e
299 0keds ¢ Jgl Jlw (60 0,15 olazdl

35S S ads s B e wilale o i OVYAY) (60l sl Lo joesme g aaxl ol S8
ol e (gwaigen (Mellor GulyiS eo)lez (iT5b (orae 4Kt 5l eolitl L
oo S p

Ol oy Ol el s 103 ¢ souly pl dua Aoz 3 ¢ i sl Sl (VYYA) Slogels ¢ 1,8

Sl oo Wiz 0l G bt 25 g s ol VYAY) xS (gobloxe (st
e i) 3wl (ol sl (Ll sl B e e S92y 5 Jlop Llpd el
Sy SRl ¢ pwdigee 0uSiiils ¢ ] S - 5 5

sl al3T ol&isls o 1S Al 608 pan p Slle (goladl sy (VYVF) SIS ¢ o0 > (Sggo
(s iz 5 pole)


https://www.google.com/url?sa=t&rct=j&q=&esrc=s&source=web&cd=10&cad=rja&uact=8&ved=0ahUKEwj1yIyz_r3OAhVJuBQKHQTtBFkQFghfMAk&url=http%3A%2F%2Fwww.symposia.ir%2FICOGPP01.html&usg=AFQjCNE64Cqc-PiDSyqtTo9FSFP4Kmq-Aw&sig2=4KUTzejHV7BkboK79yLwjg&bvm=bv.129422649,d.d24
https://www.google.com/url?sa=t&rct=j&q=&esrc=s&source=web&cd=10&cad=rja&uact=8&ved=0ahUKEwj1yIyz_r3OAhVJuBQKHQTtBFkQFghfMAk&url=http%3A%2F%2Fwww.symposia.ir%2FICOGPP01.html&usg=AFQjCNE64Cqc-PiDSyqtTo9FSFP4Kmq-Aw&sig2=4KUTzejHV7BkboK79yLwjg&bvm=bv.129422649,d.d24
https://dorl.net/dor/20.1001.1.17356768.1395.16.2.1.6
https://ecor.modares.ac.ir/article-18-1699-en.html

[ Downloaded from ecor.modares.ac.ir on 2024-05-17 ]

[ DOR: 20.1001.1.17356768.1395.16.2.1.6 ]

o oLl 5 (0342 Ggo Al [ SUbo (S S < ARIMA (65501 L (o a0l (oS 5 Joo W

sl 5 00938 b3)) 5 Slls plls o Sllle J13 sl of, (VYAP) &l (0 0z (s3m3e
(soladl jgel oaSiingly cdagh b o] 5l 5T slr

Loy (K2 3 Slads duisgo ¢ owwolaidl (o somed g axly aly, (VWYA) dazeo ¢ w853

boog33l (35)) » Sldle dige &5 9551 VFAN) Cugs olsa 5 aledl (ool £50mlS ( SLS 30
290 0 lads FY 0,90 (golaidl Blados dolilad wigayls 56351 5l oolaiul

Granger, CW.J. and Newbold, P. (1986) Forecasting Economic Time Series;

Academic Press, 2nd. ed.

Hozhabr Kiani, kambiz and gholami, Elham (2012) Forecasting of the Value
Added Tax Revenue from Gasoline Consumption in Iran; 1st. International
Conference on Econometrics, Methods and Applications, Islamic Azad
University of Sanandaj, Iran.

Khashei, Mehdi and Bijari, Mehdi (2011) A Novel Hybridization of Artificial
Neural Networks and ARIMA Models for Time Series Forecasting; Applied
Soft Computing, Vol. 11: 2664-75.

Liu, Rongrong et.al. (2012) A Comparison of Models for Forecasting Petroleum
Consumption in China; 9th OAPS Working Paper Series, Paper No. 2012-037.

Wang, Xiping and Meng, Ming (2012) A Hybrid Neural Network and ARIMA Model
for Energy Consumption Forecasting; Journal of Computers, Vol. 7, No.5.

Zhang, G.; E.B. Patuwo, and M.Y. Hu (1998) Forecasting with Artificial Neural
Networks: the State of the Art; Int. J. Forecasting, No.14: 35-62.

Zheng, Li., etal. (2010) Forecasting Automobile Petrol Demand in Australia: An
Evaluation of Empirical Models; Transportation Research Part A, No. 44: 16-38.


https://dorl.net/dor/20.1001.1.17356768.1395.16.2.1.6
https://ecor.modares.ac.ir/article-18-1699-en.html
http://www.tcpdf.org

