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Abstract - This study applied time series models to forecast the exports of Mainland China around the
years of Asian Financial Crisis (1997) and then, compared the forecasting appropriateness of the

multivariable fuzzy time series models and the ARIMA time series model. The results showed that the
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disturbing factors of the exports of the current term, together with the lag 12 and the lag 13, affected
the current exports. Namely, the exports reflected the Asian Financial Crisis one year ahead and the
aftereffects were much less in the second and third years of the Asian Financial Crisis. In respect to the
forecasting models, the mean square error (MSE) was smaller with ARIMA time series model when
the data period was longer; otherwise, the multivariable fuzzy time series models appeared to be a

better forecasting model.
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