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y(k— 1)+ aiy(k—i) = 3 biu(k —i) +v(k) + ) _dw(k—i) (21)

He{v(k)}AEHE, NO,2)7HEIAHEXBERE. AICHEN A
AIC(n, ) = N1né2 + 2(2h 4 1) (22)
X FARE B, ., DANITEAIC(h, m)E, BUEE S /EAF0m k&R

B iR

7.3 ZEMTHENR

y(k) — 2.851y(k — 1) + 2.717y(k — 2) — 0.865y(k — 3)
= uwk—1)+ulk—2)+ulk—3)+v(k)+0.7v(k - 1)+ 0.2v(k — 2)

Hey(k)ZRRMN, 1)BIRHXEREE; WMAESu(k)XAREALINMEF
. FHIRBEBXARXNCY)I . HFEKEN = 300, Bln = m =
1,2,3,4, AFMRIREZGHITEESE, #FMITELAIC(h,m), HR
WMRT.2PR. Hn =m = 38, AIC(h, m)E, A EMBIES FIE
KA R, AFEESHEMREFREEIR.
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K72 AEMET 89 BFReE EFNAIC HEN

n=m| a b; d; J(n) | AIC(n,m)
1 a; = —0.995 | by = 0.42 d; = 1.01 1055.3 6.98
2 ap = —1.979 | by =0.267 | d; = 1.502 3.79 1.37
as = 0.985 by = —0.501 | dy = 0.870
a; = —2.854 | by = 1.069 dy = 0.725
3 as = 2.721 by = 1.081 do = 0.222 1.071 0.13
a3 = —0.873 | b3 =0.954 | d3 = —0.035
a; = —1.874 | by = 1.084 dy = 1.747
4 as = —0.094 | by = 2.149 do = 0.975 1.065 0.15
as = 1.837 b3 = 1.964 dg = 0.201
ay = —0.871 | by = 0.921 dy = —0.029
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(HERIEFexample73.mii T~ :

clear a||; N=300:; %jlu[jnj ;ﬂ*}%ﬁﬁi 7.2 RIBREHMHE .
A=[1 -2.851 2.717 -0.865]: B=[0 1 1 1]; C=[1 0.7 0.2]; #&Z g5 e
M1=idpoly(A, B, C); % ARMAX#t&EEY raWEMBACHS
u=idinput(N, 'prbs’, [0 1]): NI S oo
e=NORMRND(O0, 1, N, 1); OISR
yl=sim(M1, [u e]); YR BT B
Q=IDDATA(y1, u); % IRIF—HLEI NI HEHE [ orerae |
AlC=zeros(5,5); Tite Page
fori=1:5 % ARMA(na,nciEE! fr na e
for j=1:i % ARMA(na,nc)E Bl thffing 1>
Model=armax(Q,'na’,i’nb’,j,nc’,i,’nk’,1); NG 53: 0F -3 1= W O
AlC(l,]):aJC(MOdEI), %ﬂ‘?i/ng%E,‘JAlC;E}nJJ Page 16 of 18 |
end
Model iy L 7 o]
end __ Fulsareen |
AIC % % K AIC %Ef% cose |

Quit |
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3. AICEN 5FR&I AR KX &
FIeE B RIREN A ZENARBIRENTEHITEZ WIS, NMHE T2 REREGINE.

RERIB MR . AICHENEER S — AN EN S, 8 AR ML XA 5
KR EEB MR, AR, XEMEM T EEABEER—FH. L

BE, ENZAEEEEYIHE, MEEREYHRBKFE, FEIEE
FIAICENE 2.
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3. AICHEN 5FaIG XYk &

FIGI A B R BIREE A AN AIRIREMNAEHITEEHRIE, NMBE
RBIRIMY R . AICHENEZE R L —ANEN R E, 8B R/NME X AN E N 5
HoRBERE MR, AL, XRMEMAZHERBEILRA—HER,
B2, EllzEEFEEEEVIERKR, MREFEHHXIEKFE, FEIGE
FIAICEN A2 ZFMEY.

ZEARMATEE MBI An,, MBI An.. aNRFZHAICENE, B

1
6% = NéTé = V(n) (23)
AIC(n) = NInV(nq) + 4ny (24)
AIC(ny) = N1InV(ng) + 4ny (25)

FIEZHAIC(ny) — AIC(ng) > OB, BERARELJG M
MEHAIC(ny) — AIC(ny) < OB, BUREL A M, .
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ES]lie
_ v V()
AIC(ny) — AIC(ny) = N1n V (ma) + 4(ny — ng) >0 (26)
. V(n) 4( )
nq ng —ny
R @

R, BUSEEIN,., ERWAIS R

R g ({1 1) i e
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]l
_ e V()
AIC(ny) — AIC(ny) = N1n V (ma) + 4(ny — ng) >0 (26)
. V(n) 4( )
nq ng —ny
R @

R, BUSEEIN,., ERWAIS R

R g ({1 1) i e

EREVE S FREEE: ¢t > ¢, EEEMKFaT, FRMBREER, FiE
WER, n=n,no=n1+1, MEXGIBA

lim (exp{i}—l) -N—2ﬁ_2:2.0 (29)

N—00 N 2
ALV FAEE20, AIHEHTREKFEe ~ 0.1589t, = Fu(2, N — 20 —
2){8.

ULt AEB L, AICESHEI EANIEZEM, AICENEHEETEX
7k EBl o = 0. 15 B FFEIE 5% .
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