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for the whitening of the data we need an estimator of the PSD
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Linear Model
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Rational Estimator
with poles only
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PadéApproximants
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Teston a gaussianwhite noise
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Teston a gaussianwhite noise
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Teston a linear systemAR4MA2
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Teston Vir go data -1
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Teston Vir go data - 2
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Conclusion

Arbitrary choice of [p-1/p]

< Estimator with poles and zeros

Role of the random aspect of the signal
+ Finite length effects

Related mathematical topics :
Roots of random polynomials (position of the poles and
zeros of the fraction)
Padé approximants of random series (Froissart doublets)
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