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Abstract: An order-recursive algorithm for determining the order p of non-Gaussian AR models based on the third-order
cumulants 15 suggested in this paper. The order estimates p of AR models can be selected by achieving the first minimum point
of a well-defined cost function J{p ) . Theoretical analyses and simulation results illustrate that the proposed algorthm., which has

a strong convergence behaviour.is accurate and simiple.
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