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Abstract

A new algorithm, based upon a lattice formulation, is presented for linear prediction. The out-
put of the algorithm is the reflection coefficients that guarantee the stability of the all-pole mo-
del. The equations are derived that compute the covariance of the residuals recursively at each
prediction stage, and in processing of computing that eqations, the reflection coefficients are esti-
mated without computing the predictor coefficients. Comparing with covariance - lattice method, it
can be said that the new algorithm reduce the number of computations to about half and is more

efficient for fitting of the high —order model.
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Table 1, Comparison of the reflection coefficients
computed by the Burg method and new al-
gorithm.
PARCT (T BURG(I:
1 POBSEFTIE D CWOEDA4TEFOL
= Z21C414E+00 L AR1041VES QD
2 P2TFLIBIE-C RS TE242E-01
3 (= SE£ER4T7AIE-CI L SERATROE-C1
5 |- 1 TOLABRARFOD C1T0AB24E+CD
£ |- 21&2240E+00 L 21aSSSTEFOC
7| 34BFAEFCO L zZOZ4BR3EHCO
pasd 12681 E+00 CACIRPEBCESCC
S |- 1921 1Z0E+C0 1921126E+ G
10 |- 1312707E+CO 12127 12E+GO
i1 |~ 1079209E+CO 1073303E+00
12 124BZFRE+OD 1348Z9AE+CE
1E 12214C2E+00 1231 IFFE+0OD
14 DEA28250 -0 DEEHSTIZ2E-01

* (PARCO(I)

s 2 b3

glzog Aasx Az



SOF -y s1et e T B REL HEWE o arelss

2 ubdlof] o|al Aj4bek-2 Np/2+7ptol Hch Al
IO g B ErBEel A s1E Algel g s o
ol £aEE AlbekoR g Aol 28k @F NpE (7)
o) 7] &E uwbwl-2 o] Babe] of wpo & Folm2 4 Np/2
b Sleb celar e L g B E&Wl A4S
Al g%k b 2] A Abeke] s|i=d o) 20 BRI A
i= 1ol 4 K& kg p7hxl Al Absl ook tz} kel 4 3
A7b 18 1ol 4 iz ukel el efeF p?/2 ol EH &

A% o+ w Lejar AlAE 242 e FAe R

o] A6), (7) W (Bl 4 1070 JHo), = 0] R il
i 30 é—‘%?ﬁtf?l A4l bAoA 4NEOR B MNE
o] glomg 14?2_ = 7p7 o] =lv,

E248 Mwg okaelEel Al4bekd che eoubadst
H#sked vhepd Aelu k p=<N/l4 o ($1 % ¥ N
=256 a] 18& LI Fol devb sivh), F 20 2éke
7 ouboll el Al4bEES kel Hw 2§ delE
o] Al4kekol Burg whdjoll =lel A& 1 ~1g =, TH
—cf e ubdol] wlel i oF g b Fol Evh
Bl fhorsg — ol €] - ubdell 218 AlARREL- p* JHS, A
29 obyp|ZEef| o 2L p?IE-S EFFELE 9lof 4
ARG okirelEo| sipEg - el ~rbel wlE ik
ol ol L“] WHel =l Burg gbeof] wis A% p =<
N/4 % wb&shs M99 5o B AfdAds 29

[s]
4

A& olel fEdrsl sbebelels ATt BEEE A
A orob% sl Wl A2 o MEKE non-
lattice Wh#ia} @3 2sled SEEE 95 F
cf, webd o] E skl A4S ksluwl AT (K
#Fivse), Bl riikel vlE wbdincis o el A4t
cob 4 ogleh. aEld H2o4 STE RN

:1‘&

<
WO AlAbehE 29 el 2tk 12 A
Woi Ao E MY F e debdch

H 2 Burg % MEgpi— ebel s nbadel wlatsbodl

EU I A BN et B | Y SIS
Table 2. Computational cost for the new algorithm
as compared to the Burg and covariance

~lattice method.
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