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AN ALGORITHM FOR EESTIMATION OF PARAMETERS
IN LINEAR DYNAMIC MODEL

JIANG Tao

(Yangzi Petro-Chemical Corporation)

ABSTRACT

This paper presents an algorithm for estimating parameters in linear dynamic model with
anknown structure of noisy process. It is an extension and modificatio of Durbin’s aigorithm.
It can vyield the (globally) consistent estimates of both real process and noisy process.

Five simulation examples illustrate its effectiveness.

Key words Time series, System identification, Patfameter estimation, Linear system



