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Abstract: For General model system of existing correlated interferential noise, this paper researches on a new method of identification,
first of all system model is approximated by using to FIR model ,and to obtain a Box-Jenkins model which can be identified by the
Instrumental Variable method, and finally to determine the parameters of the original systems by means of the model equivalence
principle. The simulation results indicate that Recursive Instrumental Variable ( RIV) method has better parameter estimation than
Recursive Generalized Extended Least Squares( RGELS) in this approximation.
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