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THE FITTING OF ‘AUTOREGRESSIVE MODEL

Yao Zhen-sheng

(Department of Meteorology, Nawjing University)

" Abstract

The methods for fitting the anm!regressive model to the stationary time series are
briefly reviewed. It.ds shown that the last parameter of the antoregressive model used
for elimatie prediction is just the partial autocorreletion .coefficient, and therefore the
order of the model can be chosen by means of the test or F' test. The fitting of the
antoregressive model ean thus be performed by a{mple procedure, if the autoregres-
sive parameters are estimated by the recurrence formula. ~An iHustrating example
used to foreeast the monthly rainfall has been given.- Finally, the tast of hypothesis
for -the partial autocorrelation is examined. .



