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ANALYSIS AND APPLICATIONS OF HIGHER-ORDER
ERGODICITY OF HARMONIC PROCESS

Wei Ping Xiao Xianci

(School of Electron. Eng., UEST of China, Chengdu 610054, China)

Abstract The higher-order statistics has found applications in the wide area of signal pro-
cessing problem. However in some practical applicatious, only a sample of thie objective process
can be obtained. Thus the statistical average must be replaced by time average. The precondi-
tion to do this is the ergodicity of the processes. The crgodicity of the higher-order statistics of
the harmonic processes is analyzed in this paper. Further more, the applications of the ergod-
icity in the phase coupling recognition and the array processing problems using higher-order
statistics are proposed in this paper. Simulation examnples verified those results.

Key words High-order statistics, Ergodicity, Harnionic process, Cumulants
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