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Adaptive I dentification of Nonminimum Phase FIR Systems
Sung Yu,Zhang Xianda,Li Yanda

Dept.of Automation.Tsinghua University,Beijing

Abstract

Based on linear equation constraints and steepest descent method, an adaptive
algorithm is proposed for nonminimum phase FIR system identification. The uniqueress
of identification is guaranteed by the full rank of the coefficient matrix of the utilized
linear equations. Effects of colored Gaussian noise are automatically handled because
of using merely higher-order cumulants. The optimal variable step sizes are discussed
in the sense of convergence rate. Effectiveness of the new algorithm is verified by
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