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ARMA MODEL ORDER DETERMINATION BASED ON
THE EIGENVALUES OF THE OVERDETERMINED
INSTRUMENTAL VARIABLE PRODUCE MOMENT

Xia0o CHuaNnGgBAl  Luo Hur L1 Yanpa
(Dept. of Automation, Tsinghua University, Beijing 100084 )

ABSTRACT

Based on the M DL criterion, a computationally efficient method for the order
determination of ARMA models is proposed in this paper. Order determination is
accomplished 1n two stages, 1.e., the AR order 1s first determined by the mini-
mum eigenvalue of overdetermined instrumental variable product moment (OI VPM )
and the M A order is then estimated by the minimum ei'genvalues of a covariance
matrix derived from the observed data. The performance of the algorithm is illus-

trated by extensive numerical examples.

Key words: Autoregressive moving- average model, Structure determination,
Minimum description length criterion, Instrumental variable.



