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ANALYSIS AND IDENTIFICATION OF STOCHASTIC

MODELS IN FREQUENCY DOMAIN

Shia Anbang

( Nanjing Institute of Technology )

Abstract

This paper proved that a frequency stochastic sequence obtained

from a stationarily correlated time series by using discrete Fourier

transform is orthogonal, Hence, if the excitation signal of a system

is determ’inistic and its output is subjected to stationarily correlated

random noise, the frequency response in terms of the sampled sequences

of the system input and output is also orthogonal. In a weighted least

squares estimator with a weighting matrix of the inverse of the

variance, the estimate of the model parameters of the continuous

system is efficient in the normal case,
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