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Abstract:

The research involves two methods of analyzing and forecasting time
series data. The two methods aimed at comparing the Box and Jenkins
models and the Neural Networks method (ANN) to forecast global sugar
prices by studying and analyzing the time series data for the global sugar
price index during the Time period from January 1988 to January 2018.
There was a tradeoff between the estimated models using five statistical
criteria.

The research found that the best model for data representation from
ARIMA models is ARIMA (0.1.1). This model was selected based on
statistical criteria, most notably the use of the Akaike Information Criterion
(AIC), whereas the use of ANN method during some of the functions and
orders by input and output variables, where the number of hidden neurons
and the number of gaps were chosen from the method of experiment and
error.

The analysis of sugar price data reverses the superiority of the
ARIMA time series model and gives more accurate predictions than the
synthetic neural network models ANN. Therefore, we recommend using more
than one model to predict the future values of any series.

Keywords: Time Series, Forecasting, Box and Jenkins, ARIMA, ANN,
Global sugar prices.
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Loallal) <) jlaud 3530 ANN 5 ARIMA - adgail 45lia du

2017 L danl) ISl zagad (e Lo Lital) asdl) :(5) Jgan

4 il L) ol
Jet 0.4552919 0.45
il 0.4603241 0.40
ke 0.4650363 0.36
dud 0.4693804 0.35
sila 0.4733242 0.31
saiss 0.4768533 0.32
salss 0.4799701 0.32
s 0.4826915 0.32
o 0.4850445 0.32
s 0.4870624 0.33
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ARIMA 5 ANN (235ail 3al) ciluld £(6) Jsaa

Measuring Accuracy ANN model ARIMA model
RMSE 0.0231 0.02250
MSE 0.003 0.03
MAPE 6.038 5.917
MAE 0.0165 0.01613
MASE 1.015 0.9877
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