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THE HYBRID ESPRIT APPROACH TO HARMONIC
RETRIEVAL IN NON-GAUSSIAN ARMA
NOISE

Liang Yingchang
(Tsinghua Universisy, Beijing 100084)

Dai Yisong Wang Shuxun
(Jilin Universizy of Technology, Changchun 130025)

Abstract This paper addresses the harmonic retrieval problem in non-Gaussian
ARMA noise. A hybrid ESPRIT approach using second- and third-order statistics is
proposed. First, third-order statistics are used to identify the AR part of the non-
Gaussian noise process, then the noisy measurements are filiered by AR polynomial,
finally, the harmonic signal parameters are estimated. Simulation examples show the
effectiveness and high resolution of the new approach.

Key words Non-Gaussian ARMA noise, Harmonic retrieval, Hybrid ESPRIT
approach



