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Arma Mode Order Determination Based on the Eigenvalues of the
Overdetermined I nstrumental Variable Produce M oment

Xiao Chuangbai,Luo Hui,Li Yanda

Dept.of Automation,Tsinghua University,Beijing

Abstract

Based on the MDL criterion, a computationally efficient method for the order
determination of ARMA models is proposed in this paper. Order determination is
accomplished in two stages, i.e., the AR order is first determined by the minimum
eigenvalue of overdetermined instrumental variable product moment (Ol VPM ) and the
MA order is then estimated by the minimum eigenvalues of a covariance matrix derived
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