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MA and AR relations
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Of cause, b; < 1 is required.
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The model that combines ARMA (signal history and
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The model that combines ARMA (signal history and
noise) together with exogenous input (ARX model),
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ARI, ARIMA, ARIMAX
Autoregressive integrated moving average The linear trend is given by DA T-"
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The quadratic (or parabolic) trend is given by
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e The resulting AR model with de-trending is termed
ARI(p,d), where d is the difference order (typically
d =1 or 2) of the model.

e ARMA model with de-trending is termed
ARIMA (p,d,q). ARIMA(p,0,q) is actually
ARMA(p,q). A Yo

o ARIMAX model also exists.
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Model Selection

AR‘MA (Pldlq) .lifeuJ (N k) - I-") ?1|3 S X
N
(ﬁ'ﬂ&) ~1204d 3 ? | P Ql?«'f)g eiN'e ACFI' PAL*

Ve el kS - l\g?et-Pqta"\e{e(S

TS2 Page 2



(p'd&,) P IAN D (-, ! P QleD o CINQ I‘\"~l', R
e’ P"qu-l kS - l\gPet-Pqtame'te(s
PUINDA

A 3% wpQ DANO - ‘parsimony principle ¥
?+¢J +7 é 6 ’6?34& Sr o) -

¥ loss 210”7 sCe -

0‘ﬂ01~\‘)3 “ON R (°J?) F(-—Jﬁ

TS2 Page 3



