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b(1) = LR + h(I) — £ — g(DI/T2(F(1) — 1)] 0
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Hrp, o= 06(qg— D/b6(g), #,=5b(), a= (1), b=g(l), ¢=h(D),
L PR e 30 - A i R
Xp= Xy + Py, (h=0,1,--+) (18)
Py= — (A7 47 AT XD (19)

He, X' = (21,2020, Py = (pi,p2), F(X) = (1(X), (XD, f.(X))
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B H BRI R BB A G R A AR R, &BIt, «(n) RA o=
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1 EREBA

2(n) = u(n) + 0.654u(n — 1) — 0.764(n — 2) + 1.2u(n — 3)

BIFBRE N = 2048, fE4 kX Monte Carlo EH, # 1% THEAHEHRE (SNR=
00,10) 55T R M M ARG THSE 55 2.

F1 (N = 2048, 4 x Monte Carlo EH)

— RC IRC
— it Wk W
X \ SNR = o0 SNR = 10 SNR = oo SNR = 10
0.654 0.612340.0119 |  0.59544-0.0074 | 0.648540.0083 | 0.6472:0.0052
—0.76 —0.7033+0.0180 | ~0.6810£0.0191 | —0.732840.0163 | —~0.723840.0109
1.2 1.18664:0.0095 |  1.159040.0117 | 1.1866-+0.0095 | 1.159040.0117
g2 RARGHETN

z(n) = u(n) + 0.897u(n — 1) — 1.345u(n — 2) + 0.789u(n — 3)
— 0.65u(n — 4) + 0.98u4(n — 5)
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VR E N = 2048, fE 10 k Monte Carlo B, 25U TEAFEMRE (SNR=
o, 10) T R A ME R SERETT E.

%2 (N =2048, 10 Jx Monte Carlo EH)

RC ik IRC
5 \ SNR = oo SNR = 10 SNR = oo SNR = 10
0.897 1.0344-40.1217 |  1.01394-0.1574 | 1.0598+0.0397 |  1.0687:4-0.0068
—1.345 —2.068741.9558 | —2.8644--15.9874| —1.5189+0.0464 | —1.603240.1768
0.789 1.713943.9282 |  2.3757-419.4827] 0.778140.0771 | 0.828040.2058
—0.65 —0.7116-40.1065 | —0.6553-0.1353 | —0,6590+40.0076 | —0.6575-40.0363
0.98 0.9897-40.0306 | 1.016240.0983 |  0.9897-4-0.0306 | 1.0162--0.0983
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AN IMPROVEMENT OF THE RECURSIVE CLOSED-FORM
ALGORITHM FOR NON-MINIMUM PHASE FIR SYSTEM
IDENTIFICATION

Liang Yingchang Wang Shuxun  Dai Yisong

(Jilin University of Tecknology, Changchun 130022)

Abstract An improved algorithm which is based on the recursive closed-form algorithm
for non-minimum phase FIR system identification via higher order statistics is presented. In
order to increase the parameter estimation accuracy, the improved algorithm uses the oprimal

iterative method for nonlinear least-square solition. Finally the simulation examples are also
given.
Key words Non-minimum phase FIR sytem; Higher order statistics; Parameter estima-

tion; Iterative method



