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NEW TECHNIQUE FOR DETERMINING
THE ORDER OF ARMA MODEL BASED
ON GENETIC ALGORITHM

Chen Guo
( Civil Aviation College, Nanjing University of
Aeronautics and Astronautics, Nanjing 210016 )

Abstract: The problem of determining order of ARMA model
is aimed at, based on the analysis to disadvantages of
traditional approaches, a new method is put forward, which
used genetic algorithm (GA) to determine the autoregressive
orders » and moving-average orders m in ARMA (n, m) model.
Firstly, average relative variance (ARV) is defined according to
the value forecasted by ARMA model and the measured value
by sensors, in term of which the fitness function for GA is
established. Then, the fit parameters for GA such as population,
crossover rate, mutation rate, evolved generations are selected.
Finally, the optimum ARMA model is obtained after evolved
generation by generation. In the end, the sunspot data is used to
verify the effectivity and practicability of the new technique for
determining the order of ARMA model based on Genetic
Algorithm, which is brought forward.
Key words: ARMA(n, m) model

Determining orders
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transmission. The selections of parameters between point-line
meshing gear and involuted gear are different while designed.
The closed picture of involuted gear can not be applied to that
of the point-line meshing gear. The closed picture of point-line
meshing gear relates to the number of teeth z, z, and the tool
parameters, but it doesn't relate to center distance 2 and modul-
us my. The big gear's coefficient factor x, and helix angle 3 are
chiefly decided by the closed picture, and other parameters are

accordingly decided then. It illustrates the meanings of curves

of the closed picture. It also illustrates that by designing different
x; and f the bears with different tooth profile, meshing angles,
whole depths as well as the characters of meshing etc will be
got. It also mentions the characteristics of point-line meshing
gear and the abnormal graphs as well as their characteristics
while choosing different tool’s parameters with the sameness z,
and z;.
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