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APPLICATION OF HIGH-ORDER STATISTICS
IN SYSTEM THEORY

W ANG SHUXUN

(Dept. of Electronic Engineering, Jilin University of Technology, Changchun 130025)

ABSTRACT

High-order statistics are a useful tool for studying non-Gaussian processes, non-

minimum phase systems and nonlinear systems, and have been received intensive at-

tention recently, This paper summarizes the main theoretical results about applica-
tions of high-order statistics in system theory.

Key words: High-order statistics, nonminimum phase system, parameter esti-

niation.



&3
5|

W HRETRERLEERDONA 717

W 1946 FETHEREKEN, 1970 FETHEREK ¥ &
PLZR, 1983 ETEHEM TN KFEHR T TREAF T¥EM%A, BVEY
RIEHZES. BATHR T RFREFILERIATE., XBEREFRASES
MENTBELNFZESUBEANHEBOTEN N A, BIREE=D, &

A2

1993 F Jy A FIRRE B8

THE  THAE JER  FEA  TFB% FEE  BN#E AR
+ 1EH + ik T AR £ Bk F & ER T B3 y) % 4R
TR OITAY O om» IER O ERE  EAB FHE  Fae
F i T HgAE + i 2% EFHK F 5% 3% + & T IER TR
TR XM IEA  ERE O ERMOF & FRK T
THAE  ERE E4E ESE O R FEE H%eR 5 W
WEE  OBET BRE OBER Hank hEM B f ERR
- MRS MR MER Ad— pEE A §
FEE S B ARUE TAME mEM Dsn St BT
5 o OERE  BERF IMEF O BRE ARE R
WFERE WERE OWBR REE RAR Fat ke aHER
WAkE xR XBE x4 XERE i X o3 By
X1 M ASR NRE AE Xkl xEg xigE ke

KME  AKRBR KREE 0 KB REX  HH
HEE ¥ AEREE axm ek maR  KE x
IR BRIRE R BREIEE PR OB BRWTH PR 3 1 IﬂHEﬁ

2t
5)
&
S
=i

r '-1}
H
<
G
%

l

FREER.  BRW RIERD  BRE Fric 2y BRI BREEE B Bk
B MR BRERT O HEEXR b & HtHEE EEK FENS
ZHER EXKE  FBY®  FEE Filg  ZTXRERE O EHU FINE
ZEE  ZER ZFAE EME  ERE  EHE FEA O EHR

=& 0 OFEWK  FTELE FEE OZFXE B OAR 0 BEX BT
MEE  BEE MEE REE = B Ry RER RS
RrE  =EH O REE O RBE OO = M RzsM SRR = K
M ExiL EES e mEE mEFsr WEHA fEX
scEf 4 = 0 N R kgl sRk4ERE KRR BRET

Tt

ok il ot gk TR 2SR ok X ok 7k JG A Iy ok 18 Bl
o 2 B iRk ) SRk A TR R 7k 7K ok 8 5 /e AR
(FHEE 758 1)




