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10.4 PEM ESTIMATION OF ARARMAX MODELS

Considering parameterizations not far from the true one and approximating the residuals
of the ARARMAX predictor withw(¢), we obtain, from(10.1.3) the expression
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By introducing the notations
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Module ID10.4 concerns the following levels:

STANDARD
ADVANCED (extended)

On the right the author as seen by Fabio Vettori.

CONTENTS

Module ID10.4 describes the use of PEM algorithms in identifying ARARMA(X) models.
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ef(t) = e(r), (10.4.9)

1
r(z7h
we obtain fory (¢, ) (6.13.3)the following expression
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The Gauss—Newton algorithm
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can be implemented by computing at every step, the matrix
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and the vector
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Also in this case it can be useful to use, instea@®f4.11) expressions of the type
(6.13.19) The general cass # n can be easily treated modifyiri$j0.4.13)according
t0(9.5.11)
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