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NEW SPECTRAL ESTIMATION APPROACHES IN LPEF
COEFFICIENT MATRIX SPACE

Huang Dengshan

(Northwest Polytechnical University, Xi'an)

Bao Zheng

(Northwes: Telecommunication Engineering Institute, Xi’an)

ABSTRACT For the case of sinusoids plus white noise, it will be proved that the construc-
tion of the LPEF (Linear Prediction Error Filter) coefficient matrix space is quite similar to
that of the correlation matrix space. Therefore, the orthogonal vector techniques can be
applied to the LPEF coefficient matrix space for spectral estimation. With the SVD approxima-
tion approach used for the correlation matrix, the present approach has not only the property
of high resolution, but also the property of high statistic stability. Finally, a one dimensional
LPEF coefficient matrix is formed and the spectral estimation is simulated by computer. The
tesults are compared with those obtained by other approaches.

KEY WORDS Signal process; Linear prediction error filter; Orthogonal vector spectral
estimation



