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In recent years, there has been increasing interest in identification and prediction of systems
and spectrum estimation by the autoregressive process. In this procedure, itis ass umed tacity
the time series is nearly Gaussian. Howerer, physical or biological data are not necesarily
Gaussian. Therefore it is desirable to develope some methods to represent non-Gaussian data
exactly. In this paper, to tackle the above problems, a procedure is developed by the transfor

mation of non-Gaussian variables.

First, it is proved that the order of Markov process is invariant by the transformation of
diffeomorphism. Next, it is shown that the amount of Kullback information which estimates the
order of Markov process, is preserved under the transformation. Thus there is no loss of
information by diffeomorphism. By applying these results, non-Gassian data are transformed
into Gaussian ones. The computer simulation shows that the method developed here is applic-
able to the estimation of regression coefficients in the non-Gaussian case.
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Fig 2 (a)) Relation between amounts of inform-
ation calculaied from nonparametric mea
sure Uy and parametric measure Uy.p,
respectively.
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Fig. 2 (b) Relation between amounts of inform-
ation calculated from nonparametric me-
asure Uy and parametric measure Uy.p,

- respectively. '
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