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A study on the Fuzzy time series and
Interval forecasting methods

-with case study on the Taiwan
Capitalization Weighted Stock Index

REFIEL e B
R IR EL

v ERRE - Q-8&# A8 -L-op



At

I RS ARG S BRI TR 1
F G L F AT BTGP TR Y Sy
PGS S 5 SR IS T PR A BEIRY U RS A EI
i o SRR &*ﬁ$WWEFE’%%ﬂ%%%3E?%—@WH
Y o YIS TERISISE A » GRS S D GRS SR
@@%ﬁﬁﬁﬁﬁﬁﬁﬁiﬁﬁhfﬂJHW* RSHE e 190 ) o
I B P I B SRS IR RS B
SRR 59 2 10 JE A P -

o F DR R o PNEVET RN RS TR iR S e
ﬂiﬁﬁuﬁ LA > RIS E [ij[u }Hﬁ;ﬁiﬁaf'ﬂﬂj A upbaieal JLEIJ@a » mEZGH JT.JZD El £
BETE - R PIRGEE IV V SRT S BT R "3‘?' > BRI SIS
g@w@ﬁ’—%iﬁﬁﬂMﬁm%wﬁw’mﬁh&wﬁ*iﬁ Y S EF
ERPEOEE g% TR R o R B B A IR

PAFL R
B T AP [P

Flit Spsl— g & 7



BoR B R A 52 TR 3% B
-1 o )‘%“4\: FE % f}i :};]:gtj:’a i

!
[ IR FHRRTAIEX) » (1 RURLY IR R PRl = o o SRRy

R R [ HERLENT u%'fgg R B R R
Tl e AT e MG R R R TRESSTS (R T ST
B o P ARSI TE > = felRLl TR AR
B> e (REVSNE RIRETES (O] o 0 S S R ] 2 AR o A 2
I e B EY PR 2012 51— 2 QL) B F 1 BRARE Rt ) 1 (N
ERIFBRPCARORT o (I~ D T [RIERRI ot 9 fOR B < S BT AR T
R T T PG PR B ey o SRS ey B b b T s

RS+ o Ao 1% i Ap Be(TALEX) ~ 04 3236 ~ Hok % B~ % @37



Abstract
Taiwan Weighted Stock Index (TAIEX) is one of Taiwan's most important

economic indicators. Among the forecasting methods of time series analysis is always
a hot issue on the forecasting methods and is also the most commonly used to make the
stock price predictions. In recent years , fuzzy theory makes a great of application
and development in various fields , such as , biomedical , financial and social ...etc..
For this study, through the fuzzy interval forecasting is mainly based on time series
forecasting TAIEX as fuzzy interval accuracy of the construction of diagnosis and
prediction of the mode and interval time series.

Finally, we will take the daily highest / lowest stock index prices data in the first
quarter of 2012 (Q1) for actual research example , and will compare different
forecasting methods of the results. The results show that the fuzzy interval forecasting
differented from the traditional one on the basis of these information. We hope to offer

investors an alternative investment advice.

Keyword : Taiwan Capitalization Weighted Stock Index (TAIEX) - Fuzzy theory

Fuzzy interval - Interval forecasting.
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3. #WE
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3.1 TR
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2012 £ 5y~ 5 HE L BYELY SIS FEER A - TR MINITAB 65
PR PR BRI S

H3.1 2012 ¢ IPRAREHGSY (QL) @ BV R i
P | BER | B G LT
172 7071.35 7073.48 [7071.35 , 7073.48] (7072.415 , 1.065)
173 7005.39 7073.79 [7005.39,7073.79] (7039.59,34.2)
1/4 7093.07 7116.22 [7093.07, 7116.22] (7104.645 , 11.575)
1/5 7099.35 7130.86 [7099.35 , 7130.86] (7115.105, 15.755)
1/6 7129.53 7139.04 [7129.53 , 7139.04] (7134.285, 4.755)
1/9 7103.09 7103.09 [7103.09 , 7103.09] (7103.09,0)
1/10 7128.86 7181.74 [7128.86 , 7181.74] (7155.3,206.44)
1/11 7203.10 7212.36 [7203.10 , 7212.36] (7207.73 ,4.63)
112 7202.38 7209.74 [7202.38 , 7209.74] (7206.06 , 3.68 )
113 7226.24 7249.94 [7226.24 , 71249.94] (7238.09,11.85)
1/16 7241.92 7258.84 [7241.92, 7258.84] (7250.38,8.46)
1117 7144.20 7221.08 [7144.20 , 7221.08] (7182.64,38.44)
1/18 7235.54 7245.13 [7235.54 ,7245.13] (7240.335,4.795)
1/30 7382.72 7443.03 [7382.72 ,71443.03] (7412.875,30.155)
1/31 7436.52 7517.08 [7436.52 , 7517.08] (7476.8 ,40.28)
2/1 7488.97 7566.08 [7488.97, 7566.08] (7527.525 ,38.555)
212 7578.16 7652.46 [7578.76 , 7652.46] (7615.61,36.85)
2/3 7608.41 7674.99 [7608.41 , 7674.99] (7641.7,33.29)
2/4 77271.29 7787.89 [7727.29 ,T781.89] (7757.59,30.3)
2/6 7671.56 7752.28 [7677.56 , 7752.28] (771492, 37.36)
201 7673.91 7151.76 [7673.91 ,7751.76] (7712.835,38.925)
2/8 7766.38 7869.91 [7766.38 , 7869.91] (7818.145, 51.765)
2/9 7840.38 7910.78 [7840.38 , 7910.78] (787558 , 352 )
2/10 7848.78 7941.63 [7848.78 , 1941.63] (7895205, 46.425)
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2/13 7837.58 7917.96 [7837.58 ,7917.96] (7871.77 , 40.19 )
2/14 7829.76 7937.28 [7829.76 , 7937.28] (7883.52,53.76 )
2/15 7902.08 8011.87 [7902.08 , 8011.87] (7956.975 , 54.895 )
2/16 7851.62 8010.50 [7851.62, 8010.50] (7931.06,79.44 )
217 7862.11 8013.46 [7862.11, 8013.46] (7937.785 , 75.675 )
2/20 7913.65 7985.50 [7913.65 , 7985.50] (7949.575 ,35.925)
2/21 7870.26 197347 [7870.26 , 1973.47] (7921.865 , 51.605 )
2122 7897.65 8018.54 [7897.65 , 8018.54] (7958.095 , 60.445 )
2/23 | 7935.42 7991.92 [7935.42 ,7991.92] (7963.67,28.25)
2124 | 7899.62 7974.58 [7899.62 , 71974.58] (7937.1,31.48)
2/29 | 8046.14 8121.44 [8046.14 , 8121.44] (8083.79 , 37.65)
3/1 | 8103.75 8151.70 [8151.70, 8103.75] (8127.725,23.915)
3/2 g114.14 8170.72 [8114.14, 8170.72] (8142.43,28.29)
3/3 8087.20 8134.94 [8087.20 , 8134.94] (8111.07,23.87)
3/5 7998.96 8115.49 [7998.96 , 8115.49] (8057.225 , 58.265 )
3/6 7860.87 8028.02 [7860.87 , 8028.02] (7944.445 , 83.575)
377 7824.45 7937.11 [7824.45 ,7937.11] (7880.78 , 56.33)
3/8 7905.50 8000.93 [7905.50 , 8000.93] (7953.215,47.715)
3/9 7965.68 8027.08 [7965.68 , 8027.08] (7996.38 , 30.7)
3/12 7927.55 8028.87 [7927.55 , 8028.87] (7978.21,50.66 )
3/13 7974.38 8045.61 [7974.38 , 8045.61] (8009.995 , 35.615)
3/14 8113.76 8170.31 [8113.76 , 8170.31] (8142.035, 28.275)
3/15 8088.10 8142.98 [8088.10 , 8142.98] (8115.54,27.44)
3/16 8054.94 8130.52 [8054.94 , 8130.52] (8092.73,37.19 )
3/19 7997.05 8123.15 [7997.05, 8123.15] (8060.1,63.05)
3120 7965.96 8062.91 [7965.96 , 8062.91] (8014.435 ,48.475)
3/21 7940.19 8013.67 [7940.19 , 8013.67] (797693 ,36.74)
322 7995.57 8075.97 [7995.57 , 8075.97] (8035.77,40.2)
3/23 8030.88 8076.61 [8030.88 , 8076.61] (8053.745 , 22.865 )
3/26 7958.72 8073.93 [7958.72 , 8073.93] (8016.325, 57.605 )
3/27 7978.74 8033.22 [7978.74 , 8033.22] (8005.98 ,27.24)
3/28 8013.80 8085.43 [8013.80 , 8085.43] (8049.615, 35.815)
3/29 7808.55 7997.87 [7808.55 , 7997.87] (7903.21 , 94.66 )
3/30 TT75.75 7933.00 [7775.75 ,7933.00] (7854.375,78.625)
472 7859.56 7928.43 [7859.56 , 7928.43] (7893.995,34.435)
4/3 7723.39 7907.62 [7723.39, 7907.62] (7815.505, 92.115)
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