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Expected demand for Electricity Residential sector in Nineveh
governorate for the period (2004-2016) using Unobserved
Components Model
Abstract:

This paper investigates studied the reality of the total monthly demand
of Nineveh Province electricity for the period of (96) months between
(2004-2012). The statistical analyses of the studied data showed that there
Is seasonal effective, general trend and random pattern .The Unobserved
Components Model (UCM) was used in the series analysis and
forecasting for four years’ prediction till 2016 was adopted.

Depending on the statistics Goodness of fit using forecasting errors,
fortunately it turn out to be a good fitting for the data model used in the
research.
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Component Parameter Estimate Approx Std Error | Approx tvalue | Pr> [f|
Error Variance
Irregular (02) 0.00297 0.0008910 3.34 0.0008
£
Error Variance
Level (0.2) 0.00004946 0.0001414 0.35 0.7264
n
Error Variance
Slope (0_.52) 4.433532E-7 5.421E-7 0.82 0.4134
Error Variance
Season (0_2 ) 0.00001960 0.00001016 1.93 0.0538
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Component DF Chi-Square Pr > ChiSq
Irregular 1 0.24 0.6243
Level 1 99219.1 <.0001
Slope 1 46.80 <.0001
Season 11 92.00 <.0001
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Statistical scale Value
Mean Squared Error 0.00707
Root Mean Squared Error 0.08406
Mean Absolute Percentage Error 0.86281
Maximum Percent Error 3.23596
R-Square 0.96380
Adjusted R-Square 0.96289
Random Walk R-Square 0.64649
Amemiya's Adjusted R-Square 0.96108
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Smoothed Level Component for Demand
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Forecasts for Demand
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Residual Diagnostics for Demand
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