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Study in Behavior of SIC Criterion by Using

Simulation
Abstract
Models play a critical role in statistical data analysis. Once a
model has been identified, various forms of inferences such as
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prediction, control and information extraction can be
established, there is no doubt the information criterion play a great
role to identify the correct model. One of the known information
criterions is the SIC , within this research a study of the SIC
criterion behavior and it's empirical power to identify the correct
model out of many adapted different samples with sample sizes
(30,50,100) and with wide range of allowed parameter values for
models, Hence the generated time series data are from AR(1)
,MA(1) ,AR(2) and MA(2) to discover the influence factors that
affect the accuracy of this criterion .Since the criterion would be
considered the best trusted choice for identifying the correct model
in time series.
Searching for the weak points of this criterion overcome what that
is beyond it, regarded as an important stage to reach reliable
results.

To reach this target simulation techniques was used in
studying the behavior of SIC criterion

The outcome results from models parameters values effects
SIC criterion performance. Hence it was identified. Hence wrong
models were identified, which researcher most probable would
choose and fall for it.
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