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Abstract

In recent years, in the face of traditional linear time series forecasting problems, there
are many technical improvements and widely used. But linear model are often unable to deal
with the problem often happens structural changes, which makes the nonlinear turning point
for the study of the time series more and more attention. Use nonlinear time series more close
to the real situation. Moreover, with the fuzzy theories flourish and soft computing mature,
compared to the point estimate methods required strict assumptions, interval estimation
method which without many assumptions can meet the actual situation. It can be provided to
decision-makers more flexibility of choice. In this paper, the application of genetic algorithms
for fuzzy data to identify structural changes interval (threshold interval), so as to develop the
nonlinear range threshold autoregressive mode (interval SETAR model), and finally, for
example, the Taiwan stock market, construct a threshold autoregression model with the
traditional interval ARIMA model to investigate the prediction method efficiency and
accuracy.

Keyword: nonlinear ~ soft computing - fuzzy analysis - genetic algorithms ~ SETAR -
threshold interval
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