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1980 16919 16 833 17 500 17 140 17 106 16902
1981 16388 16 833 16 000 16 464 16 380 16468
1982 15433 16 833 16 000 15 505 15 464 15438
1983 15497 16 000 16 000 15411 15172 15520
1984 15145 16 000 15 500 15411 15172 15084
1985 15163 16 000 16 000 15344 15 467 15289
1986 15984 16 000 16 000 16018 15 467 16024
1987 16859 16 000 16 000 16 816 16 831 16982
1988 18150 16 833 17 500 18 060 18 055 17912
1989 18970 19 000 19 000 19014 18 998 18999
1990 19328 19 000 19 000 19 340 19 300 19376
1991 19337 19000 19 500 19 340 19 149 19457
1992 18876 19 000 19 000 19014 19 149 18547

MSE 407507 226611 22965 35324 9692
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4 89376 32009 23271 3821
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9 102789 18734 17971 2359
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! Universe of discourse
2 TAIFEX ( TAIWAN FUTURE EXCHANGE)
3 High order fuzzy time series
* composition operation
* KOPSI 200
6 Particle Swarm Optimization
7 Fuzzy logical relationship
8 Left hand side
? Right hand side
10 Rate Of Return
Ll o Jla s SY 1 1 ke s wb Al Jl g s bl ol ke G 2,80 ST -3l
12 Continuously compounding Rate of Return Per Annum
" Mean Square Error
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