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Abstract (en)
[origin: WO2007112749A1] A signal analysis method including a non-Gaussian auto-regressive model, wherein an input to the autoregressive model
(AR) is modelled as a sequence of symbols (I) from a finite alphabet by a finite state stochastic model (FSSM). Probability density functions (pdf) of
an input (X) at each time instant are Gaussian pdfs with the same variance (s<SUP>2</SUP>
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