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(time series analysis

Abstract

The topic of time series analysis and regression analysis are
considered the most important statistical topics in illustrating the
phenomena which occur during a specific period of time, it aims to the
obtaining a precise description of the series and building a suitable model
for interpreting its conduct, and then using the results for forecasting the
conduct of the series in the future.

Our research embodied a suggestion of a statistical model by using
the time series analysis and regession analysis of the Hydro Generation,
and the research approved the deductive analytical method.

Our research contained four chapters, we reviewed in the first
chapter the problem, importance, objectives, hypothesis and domain of
the research, in addition to reviewing the most important relevant
researches, the second chapter had specified for the theoretical
background of the research, chapter third had historical overview of the
electricity industry in the Sudan to the delivery of Hydro Generation and
stations and analytical part where the data of the research — which are real
data from the Sudanese Hydro Generation Company records.

They had been taken on yearly basis for the period 1965 — 2010, where it
has been built a model for phenomena, and the forth chapter had specified
for the most important concluding remarks and recommendations, and the
most important of which:



1\ The time series of the research are un-stationary in their mean and
variance, which require to be transferred to stationary series.

2\ the models suggested are good for the planning authorities for
dominating the Hydro Generation in future.
3\ the topic of the research — by its parts the theoretical and application —

is of the interest of the researchers, especially in the sides of using

multivariate time series analysis
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