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Recursive Approximate Overdetermined ARMA Spectral Estimation

© Chul Heui Lee® Seok Won

ABSTRACT

In this paper, overdetermined method is used
for high resolution spectral estimation in case
of short data record length. To reduce the com-
putational effort and to obtain recursive form of
estimation algorithm, we modify data matrix to
have near-Toeplitz structure. Then, new recursive
algorithm is derived in the form of fast kalman
algorithm.

Two stage procedure is used for the estima-
tion of ARMA parameters. First AR parameters are
estimated by using overdetermined modified Yule-
walker equation, and then MA parameters are
implicitly estimated by estimating numerator
spectral coefficients(NS).
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