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COMPARISON OF TWO FORMS OF ADAPTIVE k-STEP-
AHEAD PREDICTORS FOR ARMAX MODEL

Jianc QivuaN Sun Y1juN

(Dept. of Applied Math., Tsinghua University, Beizing 100084)

ABSTRACT

For k-step-ahead predictors of ARMAX model both singlestep and multi-step forms
are reviewed. The singlestep formulation depends on several past values of fixed step(k-
step) predictors, while the multistep form uses multiple recursivity of different step (k-l-step k-2-
step, ....) predictors at fixed time. In this paper the equivalence relation of two forms is estab-

lished, in a addition, the comparison of them from the viewpoint of application and simula-
tion results 1s given.

Key words: ARMAX model; k-step-ahead predictor; singlestep form; multistep form.
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