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A NEW SCHEME OF ADAPTIVE MODELING AND
FORECASTING FOR ARMAX PROCESSES

Xu Yanuua Lin Than

(Tongyt University)

ABSTRACT

In this paper a new modeling and forecasting scheme for ARMAX processes 1s proposed,

which consists of three parts: pre-modeling, selftuning predictor (STP) and remodeling, with

the STP as its principal part. Besides, the parameter increment correcting algorithm and the

outlier detection method are presented in the scheme. The proposed scheme and algorithms can

all be performed by employing linear least-square estimation algorithm, so that its computations

are simple and fast.

Simulations and practical applications show that this scheme has nice esti-

mation and predication behaviours.
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