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NONLINEAR EQUATIONSIN THE PARAMETER ESTIMATION OF STATIONARY NON-
MINIMUM PHASE AR(p) MODEL

XU WEN-YUAN(1), LIN YUAN-DAN(2),JA PEI-ZHANG(3)

(D)Institute of Systems Science,Academia Sinica;(2)Institute of Systems Science,Academia Sinica;(3)Institute of Systems Science,Academia
Sinica

Abstract In this paper the model presented in [11] by Donoho is expressed as a much clearer mo-del—  astationary 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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