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‘Abstract

Background & Objective:  One of the common used models in time series 15 Aulo
Regressive Integrated Moving Average (ARIMA) model, ARIMA will do modeling only
linearly. In the real world, many of behaviors are nonlinear. Artificial Neural Networks
(ANNs) are modern methods that be used for time series forecasting. These models can
Jidentify nonlinear relationships among data. The breast cancer has the most mortality of
‘cancers among women. It is possible that the breast cancer mortality pattern be nonlinear, The
aim of this study is, fitting the both ARIMA and ANNs models on the breast cancer mortality,

and comparing the accuracy of those in forecasting.

Methods: The data is the number of deaths caused by breast cancer in 105 months in Kerman
province. The ARIMA models are fitted and chose the best one with some diagnostic criteria,
Then neural networks are constructed and the best was selected with the minimum of Mean

squared Error (MSE) and root Mean Absolute Error (MAE).

Results: The best ARIMA model based on MSE was ARIMA(1.0.1). and based on AIC,
AlCe, and BIC was ARIMA(D.1,1). We chose the ANN(12, 6. 1) network with 84 and 93
months in training set as the best models of ANNs. the ARIMA models have larger MSE and

MAE in forecasting than the best ANNs model.

Conclusion: The performance of ANNs models in parameter estimating and forecasting is
better than ARIMA madel, and there are large differences in MAE and MSE between these

two methods,

Kevwords: Time series. Artifitial Neural Networks, Breast cancer. ARIMA, Mortality
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