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Modeling and Time-series Analysis for a Class of
Stochastic Continuous Signals
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( Wuhan U niversity of Science and Technology)

Abstract The modeling problem for stochastic continuous signals, described by stochastic differential
equations, is discussed. It is proved that the stochastic process produced by a non-stationary continuous
W iener process and a stable linear filter is stationary and its expectation and self correlation function are
ergodic. Based on the state-space analysis, the time-series analysis method for identification of the
stochastic continuous signals, proved as consistent convergence, is given. Simulation results show the
effectiveness of the proposed method-
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