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IMPROVEMENT OF PERFORMANCE OF AR SPECTRAL
ESTIMATION BY THE CONJUGATE GRADIENT METHOD

Zeng Fanxin

Chongqing Institute of Communication,Chongqging 630035

Abstract

A new spectral estimation method based on the least mean square error of the forward
linear prediction of AR model is introduced in this paper. The spectral estimation is
obtained by the AR parameters estimated by the conjugate gradient method. The
simulation results show that for this algorithm there is no bias in the frequency
estimation, and the spectral line splitting is very week and the spectral resolution is
high. The performance of spectral estimation. of the new method is similar to that of the
Marple algorithm.
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