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Keywords ABSTRACT

Fuzzy time series, In the last 15 years, some methods have been proposed for forecasting
Forex currency market, based on fuzzy time series. One of the most important issues that
Simulated Annealing, affect the forecasting results in these models is the length of intervals.
Alabama Enrollment There are some studies on this issue but in most of them, length of

intervals are predefined or even in some studies the interval 's length
are the same. In this study we propose a model to determine effective
intervals by usng Smulated Annealing algorithm. And then we
exercise thismodel on the FOREX currency market on some currency
exchange rates (EURUSD euro/US dollar , CAD/USD US
Dollar/Canadian Dollar, GBP/USD British Pound/US Doallar,
GBP/CHF British Pound/Swiss Franc) also we compare our model
with other ’s on forecasting Alabama University Enrollment.
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Jh Aoy |iu (2007)[22] Chenget al (2008)[5] jilani (2007)[1]  Kuo et al (2008)[16] ¢c=14 proposed model
1971 13055 13579

1972 13563 13500 13680.5 13798 13555 13563
1973 13867 13800 13731.3 13798 13994 13874
1974 14696 14700 13761.7 14452 14711 14674
1975 15460 15600 15194.6 15373 15344 15328
1976 15311 15400 15374.8 15373 15411 15314
1977 15603 15750 15359.9 15623 15411 15314
1978 15861 15400 16410.3 15883 15411 15926
1979 16807 16800 16436.1 17079 16816 16819
1980 16919 17100 17130.7 17079 17140 16921
1981 16388 17100 171419 16497 16464 16389
1982 15433 15300 15363.8 15373 15505 15435
1983 15497 15750 15372.1 15373 15411 15314
1984 15145 15400 15378.5 15024 15411 15314
1985 15163 15300 15343.3 15024 15344 15328
1986 15984 15750 15345.1 15883 16018 15926
1987 16859 16800 16448.1 17079 16816 16819
1988 18150 17100 17135.9 17991 18060 17928
1989 18970 18900 18915 18802 19014 19105
1990 19328 19200 18997 18994 19340 19105
1991 19337 19050 19032.8 18994 19340 19105
1992 18876 19050 19033.7 18916 19014 19105

RM SE 329 438 174 152 142
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