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Abstract Our primary objective in this article is to compare the spectral densities of some cyclo-

stationary time series. By using the limiting distributions of the discrete Fourier transform, a novel

approach is introduced to determine whether the spectral densities of some uncorrelated cyclosta-

tionary time series are the same or not. Also, the ability of the proposed technique is examined by

employing simulated and real datasets.
� 2021 THE AUTHORS. Published by Elsevier BV on behalf of Faculty of Engineering, Alexandria

University. This is an open access article under the CC BY license (http://creativecommons.org/licenses/by/

4.0/).
1. Introduction

Comparison of several processes is a main subject in eco-

nomics, physics, chemistry, signal processing and hydrology.
Really, the researchers try to compare the stochastic mecha-
nism of some observed datasets from different time series.
, Alex-


