
Accepted Manuscript

Short-term load forecasting method based on fuzzy time series, seasonality and long
memory process

Hossein Javedani Sadaei, Frederico Gadelha Guimarães, Cidiney José da Silva,
Muhammad Hisyam Lee, Tayyebeh Eslami

PII: S0888-613X(17)30046-4
DOI: http://dx.doi.org/10.1016/j.ijar.2017.01.006
Reference: IJA 8011

To appear in: International Journal of Approximate Reasoning

Received date: 12 March 2016
Revised date: 3 January 2017
Accepted date: 9 January 2017

Please cite this article in press as: H.J. Sadaei et al., Short-term load forecasting method based on fuzzy time series, seasonality and long
memory process, Int. J. Approx. Reason. (2017), http://dx.doi.org/10.1016/j.ijar.2017.01.006

This is a PDF file of an unedited manuscript that has been accepted for publication. As a service to our customers we are providing
this early version of the manuscript. The manuscript will undergo copyediting, typesetting, and review of the resulting proof before it is
published in its final form. Please note that during the production process errors may be discovered which could affect the content, and all
legal disclaimers that apply to the journal pertain.

http://dx.doi.org/10.1016/j.ijar.2017.01.006


Highlights

• In this study to better boost the accuracy of forecasts inside seasonal time series that follow a long memory process, a combination of
Fuzzy Time Series (FTS) with SARFIMA is proposed.

• High-order Fuzzy Time Series (FTS) is adopted to be revised for developing the proposed method.
• Particle Swarm Optimization is applied for parameters estimation.
• Some datasets of half-hourly load data from England and France for the year 2005 and four data sets of hourly load data from Malaysia

for the year 2007 and six seasonal long memory datasets from publicly available sources are employed and the findings are compared
with well-known forecasting models.
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