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1- Auto Regressive Conditional Heteroscedasticity (ARCH)
2 -Training Set
3 -Testing Set
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Forecasting the price of tomatoes: using combined neural network auto-regressive
approach

Vali Borimnejad'& Maliheh Bakeshlou?

Abstract

In this study, we anticipated the retail price of tomato using ARIMA and neural network auto-regressive model.
The data used were weekly that, included the retail prices of tomatoes during 1389-1388 and gathered from
Tehran Fruits and Vegetables Organization. In order to compare the predictions error, we used the mean square
error, mean absolute error and mean absolute percent error criteria. The results showed that non-linear neural
network auto-regressive model, in predicting the retail price of tomatoes has a lower error and thus is more
efficient than ARIMA.
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