(®)
2014 2015

probability oriented framework for separation and recognition of
electroencephalogram

Miyabe, Shigeki

2,900,000

2
Kibble 2

We originally planned to study statistical multichannel signal processing for
electroencephalogram, but we changed the research plan and focused on the fundamental analysis method,
and studied estimation problem with complex multivariate Brobabilistic distribution. We proposed a
statistical approach to estimate correlation coefficient between two complex signal channels under the

condition where the phases are unobservable. As a byproduct of this research, we found a maximum
likelihood parameter estimation algorithm for bivariate Nakagami-m distribution and Kibble"s bivariate

gamma distribution. We also proposed maximum likelihood estimation algorithm for Wishart distribution,
which is a conjugate prior of multivariate distributions.
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