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DETERMINING OPTIMUM ORDER OF
AUTOREGRESSIVE MODEL AND THE APPLICATION
TO LONG-RANGE FORECAST

Hu Jifu Jiang Hongchuan
(Qingdao Ocean University, Qingdao 266003)
Zhou Qingman Hong Guang
(Qingdao Meteorological Bureau, Qingdao 266003)

Abstract

The methods of determining the optimum order of autoregressive (AR) models,
such as FPE, AIC, BIC,L, and L, were summarized and tested by using the monthly
mean temperature data in Qingdao. The selected orders of the AR model by use of the
FPE, AIC and L, criteria are the highest, medium by L, and the lowest by BIC,
respectively. Additionally, a recurrence method of AR model was suggested to forecast

the monthly mean temperatures in Qingdao. It has been proved by the forecast practice

that the low order AR model from the BIC criterion is more efficient.

Key words: Autoregressive model; Determining the optimum order; Recurrence

forecast; Monthly mean temperature.





