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Abstract:

COVID-19 is a strain of the coronavirus that causes sickness. It first showed up in
December 2019 and caused a world pandemic that is still going on. There is a vital
need to monitor the spread of COVID-19 and to be able to predict where the pandemic
will go so as to control its spread in a more effective way. COVID-19 data is an
example of time-series data that can be used in different ways to make predictions.
Even though there are many time-series forecasting models, it is hard to make broad
general statements about which ones are better. This paper gives an empirical review
of several time-series models for predicting COVID-19 cases, in Saudi Arabia, where
Arab countries like Arab Gulf countries, lack studies in diagnosing this aspect. In
particular, this research contributes to the literature on Time-Series Data forecasting in
a variety of ways through outcomes of a variety of forecasting strategies using series
forecasting techniques. These include hybrid combinations of an exponential
smoothing state-space model ETS, EANN, autoregressive -integrated moving-average
(ARIMA), a neural network autoregressive model (NNAR), and TBATS. Thus, they
are eleven top combination architectures of the: (E-N, E-N-F, N-F, N-T, A-N, A-N-F,
N-T-F, A-E-N, E-N-T, A-N-T, and A-N-E-F). The models were made with daily
COVID-19 data from Saudi Arabia from Jan 2022 to May 30, 2022, which was
available to the public. The best forecasting model was selected based on the high
accuracy measure of root mean square error (RMSE), mean absolute percentage error
(MAPE), and mean absolute error (MAE). The testing results show that based on the
current data findings of this investigation, the E-N, E-N-F, and N-F models had the
lowest forecasting error.
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