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In this paper, the autoregressive process is evaluated by the amount of information
measure. The residual variance which is applied to the estimation of the order of the
v autoregressive model, is substituted for the determinant of the correlation matrix of the process.
The equation of the determinant of the correlation matrix is an useful one to estimate the
order of the autoregressive process. Furthermore it was shown that the maximum likelihood
‘method to estimate the order is related intimately with the method derived from the probabilistic
definition of the m-th order Gaussian Markov process. Next, for the estimation of the parameter
of the time variant sysyem, we applied the AR-MA model only whose correlations of AR are
dependent on time. To identify the system adaptively, Kalman filter method is employed to
the model. Then we developed a short-time likelihood function which evaluates the degree of
the identification and of the nonstationarity of the observed output sequence of the system.
Finally the short-time likelihood function was applied to the EEG data.
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Fig. 4 EEG drived by photic stimulation
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