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A FORMULA FOR ARMA SPECTRAL ESTIMATION

HuaNGg JUNQIN Yu Humwr

(Beijing Institute of Aeronautics and Astronautics)

ABSTRACT

In recent years, quite a number of papers have been published in the field of
ARMA (p, q) spectral estimation, in which only AR parameters are estimated. some
mistakes in thiose papers are pointed out, and a correet and more complete formula for
ARMA (p, q) spectral estimation is established in this paper.



