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Coherent estimators of linear correlation invariants of vectorial periodically correlated random
processes – mathematical models of two-dimensional vibration signals, are analyzed. Formulae
for estimator and its Fourier coefficients bias and variance, which allow to compute systematic
and mean square errors of estimation in dependence of realization length and signal parameters,
are derived.

Keywords: vectorial periodically correlated random processes, cross-correlation function,
component analysis, sampling time, estimator variance and bias.
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