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The Adaptive Estimation of the Parameters of
a Vector Moving Average (MA )Model

Mao Ning, Chang Liangqi
(Depantment of Automatic Control ,National University of Defence Technology)

Abstract; A new recursive algorithm for the on line identification of the parameters of a vector moving average
(MA) model is presented by using the results of the LS ladder filtering for an autoregressive (AR) model. It is based on
the moment estimation of auto—and cross—covariance matrice of the model noise and observation. The scheme can be
represented in a feedback ladder form of,ordef N, recutsive both in time and order. The algorithm reqhim O(N) opera-
tions per input sample and preserves the advantages of nice numericél and structual properties of the LS ladder
algorithm. '

Key words; system identification; parameter estimatién;moving average(MA) model;LS ladder filtering; recursive
algorithm





