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The Trispectral Estimation of Nongaussian Linear

Process and Its Application in Deconvolution
He Yifan, Jia Peizhang
( Institute of Systems Science Academia Sinica, Beijing)
Abstract

Some recent literatures show that the reflective series are almost
symmetric in signal processing and its third cummulant ecqual to zero, In
such case an approach which is based on the trispectrum suggests itseld,
The purpose of this paper is to develop the techniques to estimate the
trispectrums of output of the finite impulse response filters with Non-
Gaussian white noise input, we have constructed an efficient recursive
algorithm which is based on the finite summation form of the trispectrum
for MA (q ), the computational cost largely is decreased, Both asymptotic
unbiaseness and efficiency of the algorithm have also been proved, specif-
ically, by using the algorithm to some deconvolution problems which
were treated in (1), the simulations have shown a great deal of improve-
ment compare to (13,





