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Application of ARIMA Model in GPS Timing
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Abstract: With the GPS gradually builds up, more and more people begin to apply it ,and its high precise
atomic clock makes the precise of time transfer achieve a high level. At first, the clock offset data from GPS
receiver are analyzed by using ARMA model. Then, the clock offset prediction model is presented. The
experiment result shows that the new model is fit for GPS timing.
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Figure 1. Curve: Clock bias of station
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Table 1. BIC(p) of AR(P) model in 2 hours
% 1.2 MHE AR(D)HEELE BIC(p)E

P BIC(p)

3 9.567030035452327e+002

4 -9.523719005989054e+002

5 -9.466897989914691e+002

6 -9.444438818465551e+002

7 -9.413738660171835e+002

10 -9.203808021587283e+002

Table 2. AR(3) model of different time span
2. AR(3)
i) TR AE 2%l
2 /N 1.128620416080121e-008  1.666126273280000e-008
4 /NS 3.220809297351929e-008  2.609140878785000e-008
6 /N 1.032821703931932e-008  1.722088760861000e-008
8 /N 1.267058579599299e-009  -6.425142918690000e-009
10 /M -1.235304240644051e-009  -1.080566588370000e-009
Table 3. AR(3) model of 6 hours
3. 6\ HIAR ()RR
TR TR ZHAd

AR(3) 1.032821703931932e-008  1.722088760861000e-008
AR(5) 9.054051810101145e-009  1.722088760861000e-008
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