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Noise Statistics Estimators and Adaptive Filtering for
a Class of Systems with Multiple Time Delays

Deng Zili
( Institute of Applied Mathematics, Heilongjiang University, Harbin)
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Abstract

For discrete linear systems with coloured observation noise and mul-
tiple delay observation, this paper presents(i) suboptimal recursive filter)
(it) suboptimal unbiased recursive maximum a-— posteriori(MAP) estima-
tors of unknown constant noise statistics; (iii) adaptive timevarying noise
statistics estimators, and(iv)adaptive recursive filter. The results of [Sage
and Husa'!! and author'?’ are extended. Numerical simulation example
is given to show usefulness of proposed results. The results of this paper

can be applied to the deconvolution of seismic signals'®’,





