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A New method to Parameters Identification
for System Models with ARMA Noise

WANG Zhengming and YI Dongyun
(Department of System Engineering and Mathematics ,National University
of Defense Thchnology » Changsha,410073,PRC)

Abstract: A lot of actual questions in system model analysis and control can be summed up in parame-
ters identification for system models with ARMA noise . In this paper,we present a new method to param-
eters identification for system models with ARMA noise by use of constructing the special assistant linear
model. Theory analysis and simulations show that the new method has much better precision than usual
methods . Applying this method to an actual system model analysis and prediction,we obtain satisfying re-
sults.
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