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摘要   近年来由于实际应用的需要,
对非最小相位系统的辨识以及非最小相位时间序列模型的参数估计问题引起了许多作者的兴趣。非最小相位时间序列的参数估计中总是引出非线性问题,
它们的分析和实际计算比线性问题要复杂得多。1978年 Wiggins 提出了一种称为最小熵反褶积(MED)处理方法。他的方法实际上就是求目标函数... 

关键词    

分类号 

NONLINEAR EQUATIONS IN THE PARAMETER ESTIMATION OF STATIONARY NON-
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Abstract  In this paper the model presented in [11] by Donoho is expressed as a much clearer mo-del— —a stationary nonminimum phase AR(p)model,and the nonlinear 
equations satisfyingthe parameters of this model are presented.Some objective functions,including (1.3) and(1.4),are also deduced.Finally,the convergence of the Picard 
iteration is discussed in detail
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