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IDENTIFICATION OF AN AUTOREGRESSIVE MODEL FOR MULTIVARIATE ONE
-DIMENSIONAL NONSTATIONARY GAUSSIAN RANDOM PROCESSES
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By Masaru HOSHIYA and Osamu MARUYAMA

Identification problems on coefficient matrices of an autoregressive model for multivar-

iate and one-dimensional nonstationary Gaussian random processes are investigated, by

appling the Kalman filter incorporated with a weighted global iteration.
The major contributions of the paper are the use of Kalman filter for estimating time

varying model parameters and the development of an effective method in terms of computer

time.

The results indicate that the coefficients of this recursive equation are identified extreme-

ly well at the stage of their stable convergency to optimal ones.

Keywords : Kabman filter, EK-WGI procedure, autoregressive model, non-stationary ran-

dom process, system identification, artificial earthquake
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