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NEW APPROACH TO FIR SYSTEM IDENTIFICATION USING
HIGHER ORDER CUMULANTS

Li Wei Siu Wan-Chi
(Dept. of Electron. and Info. Eng., The Hong Kong Polytechnic University, Hong Kong)

Abstract The problem of identifying the parameters of the nonminimum phase FIR system
from the cumulants of noisy output samples is addressed. A novel method by using higher-order
cumulants is proposed with the following advantages. (1) Flexibility: the method employs two
arbitrary adjacent order cumulants of output. (2) Linearity: the formulation in the method
is linear with respect to the unknowns, unlike the existing cumulant-based algorithms. The
post-processing is thus avoided.

Key words FIR system, Higher order cumulant, Parameter estimation

#F . &, 1965 4, WL HRAEANFSLEMEHR
mAa (FIEE, FHKIE, SIMIEEE): 5%, 1984 SFf@BA¥H HEREBE LM ANFEE TS

BFFRRIRRAMEHE. REHL. W IEEE i 5 25T R EERI SN K E 5B R %
B CRERNBRXET 180 1), RbAZRABEER -RREL EFBEOHRTaNESLE,
RFEEE, BEK, ARESLERRG, BELEGITE, BNRMME2MNES. £ 1994 F,
ERTEFEHRRDRNE—BIRSHERAMERATF L, IHER 2003 FEFBENEH
HfF KB 2%A &1 —ICASSP’2003.



