Trans, KIEE, Vol, 37, No, 4, APR, 1988

w X

ZAF THEE A i

AHEY £X

o
ro

%

Approximate Overdetermined Method for Spectral Estimation

= B OB*E E BB R g

(Chul-Heui Lee - Chan-Soo Chung - Heung- Suk Yang)

doletel 471 WA el Alze) %ol woAES AMEY 2Ho| A EAAAHRA
(Approximiate Overdetermined Method) & A A8}t ze]x o] =
ne}&S 24U 2% (Fast Algorithm) ¢} ez $xs193ch

=3 ARMA=HEZ] 43 93le], Al dnzE &
# = ARATE T3 H, MAY+= MAASHA &2 i:fﬁ.‘_ 2 (Numerator Spectrum ; NS)H]—;——‘E—
FAdted olzfe] el g FEsE &gl

Abstract-The approximate overdetermined method is proposed for high resolution spectral estimation
in case of short data record length or narrow band signal. And a new recursive AR parameter es-
timation is derived in the form of fast algorithm, For ARMA spectral estimation, two stage
procedure is used in estimating ARMA parameters, First AR parameters are estimated by using
the modified Yule-Walker equations, and then MA parameters are implicitly estimated by esti-—
mating numerator spectral(NS) coefficients.
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