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Abstract First, this article defines a meter between fuzzy numbers using the support
function. Then, based on the support function, the concepts of variance, covariance,
and correlation coefficient between fuzzy random variables are expressed, and their
properties are investigated. Then, using the above concepts, the p-order fuzzy au-
toregressive model is introduced based on fuzzy random variables, and its properties
are investigated. Finally, to explain the problem further, examples will be presented

and compared with similar models using some goodness of fit criteria.
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