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FAST ALGORITHMS FOR ARMA SPECTRUM
VALUE ESTIMATION

Ding Hong Yang Shuzi Kaog Yihua

( Huazhong wuniversity of Science and technology)

Abstract, The respective properties of some fast algerithms for
ARMA spectram valae estimation are examined from the view of the
pumber of operation, Through a careful analysis, it is pointed out that
the comprehensive utlization of periodicity and recarrence rclation of
trigonometric fun-’ ~u is an offective way to increase the speed of spe-¢
trum value estimati.n, It is shoun that the operation of trigonometric
function ocCupies an important part in the whole calculation of ARMA
spectrum value estimation, Furthermore, an comprehensive fast algorithm
is developed on the basis of this analysis, the results provided in this
paper show that this fast algorithm is effective. ‘

key words, ARMA Spectrum FEstimation, Maximu Emntropy Estima-

tion, Spectrum Value Estimation, Fast Algorithm.



