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	1. The integration of fuzzy set theory with autoregressive models is an interesting direction, but the theoretical justification for the unchanged stationarity conditions needs to be presented more rigorously. 

2. The application of Zadeh’s extension principle is ok, yet the paper does not provide enough details on the actual computation of membership degrees. A step-by-step illustrative example is needed. 

3. The simulation results are useful, but more graphical or numerical comparisons would strengthen the validation. A sensitivity analysis with varying levels of fuzziness should also be included. 

4. The fuzzy adaptation of Yule–Walker equations is a novel idea, but the methodology for implementing fuzzy arithmetic is not fully clear. The authors should clarify whether α-cuts, parametric forms, or another approach is used. 

5. The paper could benefit from a stronger review of related literature on fuzzy regression models, fuzzy AR models, and fuzzy stochastic processes. In particular, the authors should highlight more clearly how the present work differs from or advances existing approaches. The following article(s) may be considered to strengthen the literature review. 

· Possibilistic linear regression analysis for fuzzy data (Doi: 10.1016/0377-2217(89)90431-1

· Regression model based on fuzzy random variables (Doi:10.1007/978-3-540-93802-6_26) 

· Possibilistic linear and quadratic regression analysis for fuzzy random data and application (Doi: 10.47974/JSMS-1031) 

· Linear eigenvalue problems in dynamic structure with uncertainty: an expectation-based approach (https://doi.org/10.1201/9781003328032-12) 

6. Some parts of the writing are repetitive, especially the repeated emphasis on the difficulty of determining membership degrees. The exposition could be more concise. 

7. The conclusion section would be more impactful if it included a discussion of potential application areas where fuzzy AR modeling could be particularly useful. 

8. The overall paper writing format should be improved, with careful attention to addressing typographical errors and correcting mathematically inaccurate or imprecise expressions. 
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