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In this thesis, Fuzzy NARMA Model is proposed for forecasting nonlinear time series. Fuzzy
Basis Function with Least Squares Algorithm is proposed to model Fuzzy NARMA Model
(Fuzzy Noulinear Autoregressive Moving Average Mode!). Error feedback technique is used to
improve the model. Autocorrelation test and Chi-squared test are used to measure the quality of
fit. In this manner, Fuzzy NARMA Model will produce more accuracy than Fuzzy NAR Model.
Finally. the simulation results show that Fuzzy NARMA Model is a suitable model for

forecasting nonlinear time series.





