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6.4 ESTIMATION OF ARMAX MODELS

IV formula (6.3.6) allows estimating in a consistent way tlaeandg; parameters of

an ARMAX model. This information is enough when the model is identified for fault
diagnosis or interpretative purposes but not for prediction and control purposes since
the optimal predicton(6.2.2) requires also the knowledge of theparameters. Their
estimation can be performed computing, after the estimate of, theds; parameters,

the sequence of equation errors

e®)=yt)—a,yt—1)—...—a1y(t—n)—But—1)—...— Bu(t —n) (6.4.1)

and estimating the parameters of the MA moglL.1) with the techniques described

for these processes.
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LEVEL

Module ID6.4 concerns the following levels:

STANDARD
ADVANCED (extended)

On the right the author as seen by Fabio Vettori.

CONTENTS

Module ID6.4 describes how instrumental variable methods can be used to estimate ARMAX models.


