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L, Deconvolution for Non—minimum

Phase AR System
Jia Peizhang
(Institute of Systems Scicnce , Academia Sinica Beijing) -

Abstract; In this paper we discuss a category of linear system;y.=#h # X, which is of AR(g) model, its input
{X.} is independent and identically distributed Stationary variables with zero expetation,its pulse response {k}is of non
—minimum phase. Now the deconvolution problem is how to estimate auto—regressive coefficients ay,az,°°°g; of the
system based on sample senes 15925 °*»3 of output {¥,}. The author presents Ip(1<p<<2) deconvolution method,the

criterion of which is minz l Ea.y._.l’ under the constrain Ea,h-.—-l When initial estimates {53} {0<k§q} of

{4-:} are available this problem be solved iteratively via (h‘“l}—»{aﬁ” Yo (A} —>+e<. At the step from (A%} to (a{""”}

the Iteratively Reweighted Least Squares Algorithm is adopted to solve Lp optimal problem. Soms simulated examples giv-

en in the paper show that the above iterative method is convergent ,and the closer toltheyp is,the wider the convergent

tange near {as} will be,but making the converyence rate lower. The author thinks it suitable to choose 1. 2<p<L. 5.
Key words; deconvolution ;non—minimum phase; parameters estimate





