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Minimum Entropy Deconvolution Based on State Space Model

WANG Ying
(Automation Institute, Chinese Academy of Sciences + Beijing, 100080, PRC)
' YAN Pingfan
(Department of Automation, Tsinghua University « Beijing, 100084, PRC)

Abstract; In this paper, the method of minimum entropy deconvolution is proposed to identify the non-mini-
mum phase system. The system is modelled as the state space model. Least square deconvolution is used to identify
the minimum phase system corresponding to the system of the true phase, that is to estimate the amplitude spectrum
of the system. The phase of the system is searched according to the entroby which is the function of the input se-
quence estimated by the optimal smoother. The heuristic search algorithm is proposed from the idea that a system
has the leading poles which dominate the transient response of the system. The searching time is greatly reduced by
this algorithm.

It is shown that the method is effective both from simulation and from applying it to the real seismic data.

Key words, deconvolution; system identificationy signal processing; non-minimum phase system
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