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The Hankel Matrix Decomposition Method of Cross2High2Order Cumulant Based
on The Cross2High20rder Cumulant of State Space Model of Harmonic Retrieval
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Abstract: This paper proposes a totally new method to cambine the state space model with cres2 higl? order cumulant, in ancth2
er word, it is a hankel matrx decomposition method of cros2 higl? order cumulant based on the state space model of harmmic retrieval.
The methad shows clearly the substance of hamanic retrieval problem and takes fully advantage of flexibility and convenience of the
state space model. It also proposes a new way to hamaic retrieval problem and deduces a high precisin algorithm of shat date sys2
tem. The simulations have showed that the algorithm in this paper is much better than the Esprit methods of aut®high2order cumulant

in identification and stabilty of the spectral estimation, and its abilty to overcome digurbance is also better. The method has lower

SNR than aut@higl2 order cumulant methods.
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