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MULTICHANNEL OPTIMAL DECONVOLUTION
USING DIOPHANTINE EQUATIONS

DENG Zih  LIU Weithua SHI Ying
(Institute of Applied Mathematics, Heilongjiang University, Harbin 150080)

Abstract Using the modern time series analysis method, this paper presents the
multichannel optimal deconvolution estimators described by the autoregressive mov-
ing average (ARMA) innovation filter, which require the solution of a Diophantine
equation. They can handle the nonstationary input signals and can handle the opti-
mal deconvolution filtering, smoothing and prediction problems in a unified frame-
work. A simulation example shows their usefulness.
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