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Application of Self-Excited Threshold Autoregressive Model
to Low Flow Forecast

Feng Guozbang Wang Sbuangyin Wang Xuebin
(The College of Hydraulic'and Archicectural Engireering . Northtwestern
Agriculiural University, Yangling, Shaanzi, 712100)

Abstract The concept of threshold autoregressive (TAR) model and the general
form and modeling method of self-excited autogressive (SETAR) model are briefly in-
troduced. The SETAR models of monthly flows for three major sites of irrigation water
supply on the three rivers, Jing, North Lou and Wei,are formulated respectively. The
models are used to {orecast stream flows in low flow period of the three sites, and show
relatively high accuracy and qualified ratio which satis{y the nation's criterion of hydro-
logic forecast. '

Key words time series analysis, low flow forecast. self-excited threshold autore-

grassive model
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