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Multichannel Optimal and Self-Tuning Deconvolution Estimators

DENG Zili
(Institute of Applied Mathematics, Heilongjiang University « Harbin, 150080, PRC)
ZHANG Huanshui

(Automation Research Centre, Northeastern University » Shenyang, 110006, PRC)

Abstract; Based on white noise estimation theory, this paper presents a new method of»bptimal and self-tun
deconvolution for multivariable ARMA input signal observed through a linear system with the coloured observé
noise, which can handle the déconvolution filtering, prediction and smoothing problems in the unified framewo
and can handle the nonstationary ARMA input signals, unstable and/or nonminimum phase systems. A simula
example shows its usefulness.
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optimal and self-tuning deconvolution estimators
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