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Abstract

This study take comparative accurate of forecasting in multivariate time
series by using transfer function models and artificial neural networks
models by applying in generation data it is binary variable has short
rang (40 observe) and presently long rang (80 observe) also long rang
binary variable. Also applied in daily data to generation amount of
electricity and amount of water in Sinnar dam from (1 January-30
June).The problem of this study represent in know the more accurate
model in forecasting by multivariate time series models after
comparative the transfer function models and artificial neural networks
models. The study target is comparative forecasting accurate between
transfer function models and artificial neural networks models by using
simulation in generating multivariate time series deferent in sample size
to know amore in forecasting accurate. This study follow the use of the
describe method to describe the variables of the study and statistical
analytical method for the analysis of the data using the programs:

STATISTICA, Spss21, Excel and MATLAB.
The assumption of this study represent in:

v' The generated binary variable time series is stationary.

v The binary variable time series to generated electricity and
amount of water in Sinnar dam.

v' The transfer function models more accurate than artificial neural

networks models.

From study we reach to the result that:



v' The generated binary variable time series is stationary.

v' The generated binary variable time series to amount of generated
electricity and amount of water in Sinnar dam is stationary.

v' The estimated transfer function models is accurate and accordant
to study data, but the transfer function models more accurate in
forecasting from artificial neural network models that because the
mean absolute error value in all transfer function models lesser
than the mean absolute error value in artificial neural network

models.
This study recommendation that:

v' to using transfer function models in forecasting by multivariate
time series

v" Doing more studies in transfer function models and comparing it
by another model that to know the models has more accurate in

forecasting.



