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The comparison of ARMA and TAR model in the prediction
of time series data
HU Yirui, QU Ronghua, HU Xiao, WANG Xue
(School of Mathematical Sciences Beijing Normal University, Beijing 100875)
Abstract: [Objective] Compare ARMA model and TAR model in the predicted results of data.
[Method]With data from 1848 to 1909, we established ARMA model TAR model separately, aand then
compared two model fitting and predicting effects. [Results]MER in ARMA models and TAR model is
27.93%, 3.2%. [Conclusion] TAR model has obvious advantages in cycling data , when compared with

ARMA model in solving time series data and has a good practical value.
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Tab.1 The comparison of expected data in 1910 and 1911

T JUSAE T fE WEA L
1910 21788 31709 45.53%
1911 33008 36418 10.33%
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Fig.2 The prediction in the near 5 years
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Tab.2 The comparison of expected data in 1910 and 1911

D
1 2 3 4 5

(P, B,) 4, 5) 2, & 4, 5) 2, 4 6, 3
n, 4 2 4 4 6

i 51062 51062 45168 61745 51062

AIC(oT ,F) 0.0303 1.9303 -0.4923 0.5701 -0.2854
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Tab.3 The comparison of expected data in 1910 and 1911
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Fig.4 The prediction of TAR in 5 years
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Tab.4 The comparison of MER in ARMA and TAR

ARMA(1,0)*(0,2)101% 2 1 4> L TAR(2,4,5,3)1% 2% H /4 tb

1910 45.53% 3.43%
1911 10.33% 2.96%
V-S54t 0 15 27.93% 3.20%




|I| E ﬂ H iE -x.- E ﬁ http://www.paper.edu.cn

TR AR R ELAR A EL AR 2%, ARMA(1,0)%(0,2)10 TRIUAE 25 50 i K, 1 TAR(2,4,5,3) T
MARAREEN . WOPRZE RN AT S, TAR(2,4,5,3 )RR ZE U 3 P 4 4
R, KIS, S G an R fr s

120000 120000
100000 | 100000 {
80000 80000
60000 600004
40000 40000+
20000+ 20000

R R L L S e B L R

50 60 70 80 90 00 10 20 30 50 60 70 80 90 00 10 20 30

& 5 ARMA 1 TAR A ) (K STt th &
Fig.5 The prediction of ARMA and TAR in future
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