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i
The Consistency for a Statistical Model to Determine

the Order by AIC Criterion

Chen Xinggou
Abstract

With respect to the consistency for an ARMA model to determine the order
by AIC criterion, this paper summarizes the advances of its studies in the last
decade, The new developments on introducing of AIC criterion to the other sta-
tistical models are also summarized here,

The author tried to use AIC criterion in actual staticstics, it happens that

inconsistence exists sometimes between theoretical conclusion and practice,



