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abstract

A Data-based Covariance Matrix(DCM} is introduced
in the Elgenvector{EV) wmethod, among subspace methods
of estimating multiple sinusoidal frequencies from
finite white nolsy measurements.

It is shown that the EV with the DCM can obtain
the true frequencies from finite nolseless data Sowe
asyeptotic results and further improvesent on the DCM
are also presented mathematically.

Monte—csrlc simulations are statistically
conducted from the view-points of means and standard
deviations in the EV’s of DCM and Conventional
Covariance Matrix(CCM}. :

Simulations show a great promise for using the
DCM, particularly for the cases of short data records,
closely spaced frequencies and high signal-to-noise
ratios.
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