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PARAMETER ESTIMATION FOR ARMA MODEL
USING CORRELATION ENTROPY

Xu Nanrong, Chen Weiyu

( Nanjing Institute of Technology)

Abstract

In this paper a linear method for parameter estimation of ARMA
model is proposed. According to the concepts of information entropy,
tne correlation entropy is used as a quantitative performance index
to measure the degree of closeness between the sequences of residues
and white noise. The order of AR model fitted to observed data is
selected according to the variation of the correlation entropy, and
the initial values of the ARMA model parameters are estimated.
These parameters are eventually identified by wusing simple linear
method. Digital simulation for some examples shows that the method

proposed is superior to other similar ones,





