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The past Inflow data Period Validit Analysis Using Seasonal ARIMA

Model

Keun Soon Kim, Chung Dea Lee
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5 10 154 20 251
Model
AIC SBC AIC SBC AIC SBC AIC SBC AIC SBC
ARIMA(1,1,0)x(1,1,0)12 119.214 | 124.765 | 318.898 | 326.917 | 520.885 | 530.239 | 686.448 | 706.723 | 861.637 | 872.615
ARIMA(1,1,0)x(0,1,1)12 111.695 | 117.245 | 288.712 | 296.731 | 460.057 | 469.411 | 622.092 | 632.367 | 756.931 | 767.909
ARIMA(0,1,1)x(1,1,0)12 100.970 | 106.520 | 296.571 | 304.590 | 489.767 | 499.121 | 653.100 | 663.375 | 812.828 | 823.807
ARIMA(1,1,0)x(0,1,1)12 97.268 | 102.818 | 267.092 | 275.111 | 429.599 | 438.953 | 580.675 | 590.949 | 710.297 | 721.275
ARIMA(1,1,0)%(2,1,0)12 116.172 | 123.573 | 293.668 | 304.359 | 480.810 [ 493.282 | 645.999 | 659.699 | 805.434 | 820.072
ARIMA(0,1,1)%(0,1,2)12 99.907 | 107.307 | 276.741 | 287.432 | 458.137 | 470.609 | 608.919 | 622.619 | 766.675 | 781.313
ARIMA(0,1,1)%(0,1,1)12 98.424 | 105.824 | 268.804 | 279.496 | 431.071 | 443.543 | 582.560 | 596.260 | 712.610 | 727.248
ARIMA(2,1,0)x(1,1,0)12 112.273 | 119.674 | 307.133 | 317.824 | 504.340 | 516.812 | 671.943 | 685.643 | 835.289 | 849.927
ARIMA(2,1,0)x(0,1,1)12 112.273 | 119.674 | 307.133 | 317.824 | 504.340 | 516.812 | 671.943 | 685.643 | 835.289 | 849.927
ARIMA(0,1,2)x(1,1,0)12 100.749 | 108.150 | 263.405 | 274.096 | 417.931 | 430.402 | 568.647 | 582.347 | 696.742 | 711.380
ARIMA(0,1,2)x(0,1,1)12 112.273 | 119.674 | 307.133 | 317.824 | 504.340 | 516.812 | 671.943 | 685.643 | 835.289 | 849.927
ARIMA(2,1,0)%(2,1,0)12 111.439 | 120.690 | 283.265 | 296.630 | 463.750 | 479.340 | 624.943 | 642.068 | 784.203 | 802.500
ARIMA(2,1,0)%(0,1,2)12 103.896 | 113.147 | 265.810 | 279.174 | 420.839 | 436.429 | 570.697 | 587.822 | 698.888 | 717.185
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Ao 0.665 0.652 0.740 0.824 0.835
ARAS 0.442 0.425 0.548 0.679 0.697
RMSE 112.820 101.997 83.806 86.087 91.309
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