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ABSTRACT

In this paper, a recursive estimation algorithm for FIR systems is proposed using the 3rd and 4th order cumulants. To
obtain the Overdetermined Recursive Instrumental Variable(QRIV) method type algorithm, we transform the 3'th and 4'th
order cumulant relationship to a certain mairix form which is consist of only output data. From the matrix form, we in-
duce the proposed algorithm procedure following the ORIV method. The proposed algorithm provides improved esti-
mation accuracy with smaller data and can be applied to a time varying system as well. In addition, it reduces the esti-
mation error due to the additive Gaussian noise compared to conventional 2'rd order based algorithms since it only uses
higher than 2'rd order cumulant. Simulation results are presented to compare the performance with other HOS-based

algorithms.
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