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The aim of this study is to make a comparison between ARIMA models and the nearest
neighbor -K (KNN) method. These models were applied to the annual time series of net
electricity consumption in Algeria for the period 1980 to 2019, in a first step a model
(0,1,3) (ARIMA) was approved which represents the evolutions of the electricity
consumption series, after which the step of applying the method of the nearest neighbor
was carried out, where 3 neighbors were identified and the Euclidean distance was
calculated between the predicted values and the nearest neighbors, after which the two
approaches were compared to show us in the other that the ARIMA model is better and
more accurate than the nearest neighbor method, and this is based on the mean square
errors MSE and root mean square errors RMSE.
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