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Abstract

In this study, drought analysis of annual flows of Jindong, Hyunpoong, and Waekwan
stations located at Nakdong River Basins was performed based on multivariate sto-
chastic models. The stochastic models used were multivariate autoregressive model
(MAR) and multivariate contemporaneous (MCAR) model. MCAR(1) and MAR(1)
models were selected to be appropriate models for these stations based on skewness
test of normality, test of uncorrelated residuals, and correlograms of the residual se-
ries of each model. The statistics generated by MCAR(1) model and MAR(1) model
resembled very closely those computed from historical series. The drought charac-
teristics such as run length, run sum, and run intensity were fairly well reproduced
for the various lengths of generated annual flows based on the MCAR(1) and MAR
(1) models. Thus, these drought characteristics may give the important informations
in planning mid or long term water supplying systems.
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