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A NEW ALGORITHM FOR ARMA (p, g) SPECTRAL
ESTIMATION USING ONLY AR PARAMETERS
ESTIMATION

Huanc JuNoIN Yu HuEeiL:

(Berjing Institute of Aeronautics and Asteronautics)

ABSTRACT

A new algorithm for autoregressive AR parameters estimation is presented in this paper.
The recursive Householder algorithm is used in this new algorithm. Simulation results of
ARMA (4, 4) and two sinusoids with white noise by using both the new method and the tradi-
tional LS are given at the same time for comparison. These results show that the resolution and

the quality of estimation by this method are better than that of LS method and the existing me-
thod. They also show that negative spectrum can be eliminated and the quality of spectrum
estimation can also be improved by high stability algorithm.



