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Self-Tuning Optimal Deconvolution Smoothing Method for
Multivariable ARMA Signal and Its Asymptotic Stability

ZHANG Huanshui
(Research Center of Automation, Northeastern University + Shenyang, 110006,PRC)
DENG Zili
(Institute of Applied Mathematics, Heilongjiang University ¢ Harbin, 150080,PRC)

Abstract; This paper deals with the signal deconvolution estimation problem. Using the innovation
theory, the optimal deconvolution smoother for mutivariable ARMA signal is presented. Also, the stabili—
ty of the smoother is considered. By identifying ARMA innovation model, the self-tuning estimator is pre-
sented while the signal model and noise statistics are unknown.
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