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Using Simulation To Compare
Some Of Order Selection

Criterions Of ARMA(P.Q) Model
With Suggested Formula

Dr. Jawad K. Al-Mossawi

Abstract :

In time series analysis , the model ideniification
tools such as Autocorrelafion Fusiction (ACT), Partial
Autocorrelation LFunction (PACF), and Inverse
Auiocorrelaiion Function (IACK) are used only for |
identifying adequate maodels. For a given data ser, |
when there are multiple adequate models , the |
selection criterion is normally based on statistics from i
residuals computed from a fitted model . In this |
article , some model selection criteria based on !
residuals are miroduced. A new criteria based on |
idenfification tools and Schwartz’s eriterion SRC(M) {t

i

T
I
|
|
i
I

-

is suggested . A simulation study is carried out fo
compare the suggested criteria with some other
criterions . Finally , we apply our resulis Lo real data.
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