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AN APPROACH TO MA ORDER DETERMINATION
OF ARMA PROCESSES

ZHANG XIANDA
(Departhent of Automation, Tsinghua University, Beifing 100084)

ABSTRACT

This paper proposes an approach to MA order identification of general ARMA

models using sample autocorrelations and AR parameter estimates. In this approach,
the order identification reduces to the rank determination of an upper triangular ma-

trix,

whereas 1t can be accomplished by using simpler computations. The simulation

examples show that our approach has good statistical performances and is numerically
robust.

Key words: system identification; ARMA model; order determination; SVD;

total least squares.



