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Analyzing data generating processes
using a non-Gaussian ARMA model of stationary time series
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We consider to estimate the data generating processes of variables using a non-Gaussian autoregressive moving-
average (ARMA) model with instantaneous effects. It is common to apply ARMA models on stationary times-series
data to analyze the influences of past variables on present variables. Recently, a new time series model called ARMA-
LiNGAM model was proposed, which combines an ARMA model and a classical structural equation model (SEM)
to analyze instantaneous effects as well as lagged effects. In this paper, we first review an estimation procedure
for the ARMA-LINGAM model based on non-Gaussianity of external influences and mention some problems of the
previous procedure. Then we propose a new estimation procedure that solves those problems.
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