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An Overdetermined Fast Recursive Algorithm for Estimating the
Orders and the Parameters of AR Part of ARMA Models

Hu Dewen

{Department of Automatic Control, National University of Defense Technology, Changsha)

Abstract: In this paper, a new algorithm of overdetermined fast recursive estimator for the orders and
the parameters of AR part of ARMA modecls issuggusted,which requires less comutation and has higher pre-
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