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6.6 MODEL ORDER ESTIMATION

Thedeterminatio of a suitabkorde (or range of orderg for an ARMA X modéd can be
performel applying the criteriatha have alrea¢ been describe (PPCRE FPE AIC,
MDL, whitenes ted on residual¥ to a sequene of modek with increasiig orders.
Differently fromthe ARX caseit isher necessarto perform an estimae of all model
parametes in orda to compue its prevision ard J(6) before applying the criteria.
Denotirg with o, (k) the standad deviation of the residuas of an ARMA X modé with
orde k, the PPCRE criterion is given by

may  =1002% (6.6.1)
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FPE AIC ard MDL criteria are given by expressios (3.14.17) (3.14.2Q0 and
(3.14.22 tha can be immediatey computel from J(©) . A whitenes ted on the
residualsusing (3.14.24 , is, in any caserecommende eithe to determire the order
(applying it to modek with increasig orderg or to validat the model Also the test
on the correlation betwee the residuas and inputs can give usefd indicatiors on the
suitability of the modéd in describiry the process.
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LEVEL

Module ID6.6 concerns the following levels:

STANDARD
ADVANCED (extended)

On the right the author as seen by Fabio Vettori.

CONTENTS

Module ID6.6 concerns the determination of the order of MISO ARMAX models.


