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Abstract

In recent years, higher-order statistics (HOS) have received
increasing interest, There are several main motivations behind
the use of HOS (especially higher-order cumulants and spectra).
These include techniques to: (1) suppress additive colored noise
with unknown power spectrum; (2) identify nonminimum phase
systems; (3) extract information due to deviations from Gaus-
sianity; (4) detect and characterize nonlinear properties in sig-
nals or systems; (5) analyse a cyclostationary time series.

This book consists of thirteen chapters, and provides de-
tailed discussions and studies of HOS and how they are applied in
polyspectral estimation, causal/noncausal nonminimum phase
system identification, adaptive parameter estimation and filter-
ing, signal reconstruction, signal detection, harmonic retrieval,
multivariant time series analysis, time-frequency analysis of
time-variate non-Gaussian signals, array processing, cyclosta-
tionary time series analysis, and other topics (time delay estima-
tion, blind deconvolution and blind equalization, and multidi-
mensional non-Gaussian signals).

This book can be used as either (a) a textbook or reference
book for graduate students, and (b) a self-study book for prac-
ticing engineers who wish to learn and apply HOS in time series

analysis, signal processing, system theory and so on.
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