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An ARMA Model Identification Method By Direct Whitening Of Prediction Error
and lts Application to Estimation of Gyroscope Random Error

B B E
(Sang Man Seong * Dal Ho Lee)

Abstract — In this paper, we proposed a new -ARMA model identification which estimate the parameters to make the
current prediction error uncorrelated with the past one. As good properties of the proposed method, we show the
uniqueness, consistency of the estimate and asymptotic normality of the estimation error. Via simulation results, we show
that the proposed method give good estimates for various systems which have different power spectrum. Moreover, the
estimation of gvroscope random errors shows that the proposed method is applicable to the real data. .
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