+
brought to you by .{ CORE

View metadata, citation and similar papers at core.ac.uk
provided by Xiamen University Institutional Repository

— R ) AR S A T TV

BALW, ERE, B
( 361005)

ST AAGET R ZFE G AR ARG EA T AR ARG RILERNF AR 20 RE, RET —H
AT 7 ERF R R A BGOSR AR SR HE. INEFEITAEAREAG ATHME S&MbE %5
FEABAGRMI K, HEBFL LAREBOEART AT EFZATRERD. FTASGRAY, IHFERRR
HApEit, 19 R RHWHRAT, FH A RERT Yue -Walker 5 5 HBA AR #4&i 7k, m £ R EZHHERLT,
SRR AR
B =3, WBa 2R, Rk st
: TN911.7 : B : 1004 - 373X (2005) 08 - 085 - 02

A Modified Method of AR Power Spectrum Estimate
LIAO Libin, QIU Yongzhi, XI Bin

( Automation Depart ment, Xiamen U niversity, Xiamen, 361005, China)

Abstract: This paper proposes a modified parametric method of AR power spectrum estimation based on covariance shaping least ~
squares, and shows the reason for the poor estimate of the existing parametric method which is based on least “squares when the SNR
is low or moderate. At first we build a cost function which is the MSE between the real output and the estimate output of a line
model, next we select a line transform is optimal in the sense that results in the estimate output is as close as possible to the real
output in MSE. The emulate result shows that the new method can significantly out performs the existing parametric method such as
Yule ~Walker when the SNR is low to moderate, and if the SNR is high, the new method can get the approximately result as the

latter.
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