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ABSTRACT

For effective on-line ARMA parameter estimation, a covariance type ARMA fast transversal filter (FTF) algor-
ithm is presented. The proposed algornhm is a covarniance type implementation of ELS{Extended Least Squares!
estimator and it ts a fast time update recursion which is based on the fact that the correlation matrix of ARMA
mode! satisfies the shift invariance property in each sub-block. The geometric approach is used in the derivation of
the proposed algorithm, 1t takes small computational burden of 13N+37 MADPR{Multiplication And Divisicn Per
Recursion), Also, AR and MA orders can be independetly and arbitranly specified,
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y(1)=2.7607y(t —1) —3.8106y (t —2)
+2.6535y(t —3) —0.9238y (t —4)+v{t) (4.1)

v(t)=w(t) -0.5w(t—1)+0.3w(t—2) (4.2)
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y{t)= /6.3 sin{2xfit) + /20 sin{2xfat)+v(t) (4.4)

A7MA vit) € A (4.2) 9 F43Eed, 71=0.15,
£2=0.165¢] 2, SNR& ¥ F¥s}o) uia) 27} 54B,
10dBo} e,
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