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Figure 8.2 Examples of four AR(15) spectral estimates made from the 64-
point test data sequence. (a) Yule-Walker method. (b)Burg method. (c)
Covariance method. (d) Modified covariance method. i
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Figure 8.6 Response of five AR spectral estimators to a fourth-order AR
are

process. Overlapped estimates of %___m,g%a,&%gg@mms
shown for each method. (a) True spectrum of AR(4) process. (b) Yule-Walker,
unbijased autocorrelation estimates. (c) Yule-Walker, biased autocorrelation
estimates. (d) Geometric method. (e) Burg method. (f) Kay method. (g)
Covariance method, forward prediction coefficients. (h) Covariance method,
backward prediction coefficients. (i) Modified covariance method.
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