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A unified presentation of parameter estimation for those involved in the design
and implementation of statistical signal processing algorithms. Covers
important approaches to obtaining an optimal estimator and analyzing its
performance; and includes numerous examples as well as applications to real-
world problems. MARKETS: For practicing engineers and scientists who design
and analyze signal processing systems, i.e., to extract information from noisy
signals — radar engineer, sonar engineer, geophysicist, oceanographer,
biomedical engineer, communications engineer, economist, statistician, physicist,
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Editorial Review

Amazon.com Review

Thistext is geared towards a one-semester graduate-level course in statistical signal processing and
estimation theory. The author balances technical detail with practical and implementation issues, delivering
an exposition that is both theoretically rigorous and application-oriented. The book covers topics such as
minimum variance unbiased estimators, the Cramer-Rao bound, best linear unbiased estimators, maximum
likelihood estimation, recursive least squares, Bayesian estimation techniques, and the Wiener and Kalman
filters. The author provides numerous examples, which illustrate both theory and applications for problems
such as high-resolution spectral analysis, system identification, digital filter design, adaptive beamforming
and noise cancellation, and tracking and localization. The primary audience will be those involved in the
design and implementation of optimal estimation algorithms on digital computers. The text assumes that you
have a background in probability and random processes and linear and matrix algebra and exposure to basic
signal processing. Students aswell as researchers and practicing engineers will find the text an invaluable
introduction and resource for scalar and vector parameter estimation theory and a convenient reference for
the design of successive parameter estimation algorithms.

From the Back Cover

For those involved in the design and implementation of signal processing algorithms, this book strikes a

bal ance between highly theoretical expositions and the more practical treatments, covering only those
approaches necessary for obtaining an optimal estimator and analyzing its performance. Author Steven M.
Kay discusses classical estimation followed by Bayesian estimation, and illustrates the theory with numerous
pedagogica and real-world examples. Specia features include over 230 problems designed to reinforce basic
concepts and to derive additional results; summary chapter containing an overview of all principal methods
and the rationale for choosing a particular one; unified treatment of Wiener and Ka man filtering; estimation
approaches for complex data and parameters; and over 100 examples, including real-world applications to
high resolution spectral anaysis, system identification, digital filter design, adaptive noise cancelation,
adaptive beamforming, tracking and localization, and more. Students as well as practicing engineers will find
Fundamental s of Statistical Signal Processing an invaluable introduction to parameter estimation theory and
a convenient reference for the design of successful parameter estimation algorithms.

Users Review
From reader reviews:
Jerry Hernandez:

Book isto be different for every single grade. Book for children until eventually adult are different content.
To be sure that book is very important for us. The book Fundamentals of Statistical Signal Processing,
Volume I: Estimation Theory (v. 1) seemed to be making you to know about other information and of course
you can take more information. It is very advantages for you. The publication Fundamentals of Statistical
Signal Processing, Volume |; Estimation Theory (v. 1) isnot only giving you considerably more new
information but also being your friend when you truly feel bored. Y ou can spend your current spend timeto
read your publication. Try to make relationship with all the book Fundamentals of Statistical Signal
Processing, Volume |: Estimation Theory (v. 1). Y ou never feel lose out for everything should you read
some books.



Ann Bland:

In this particular erawhich is the greater person or who has ability to do something more are more precious
than other. Do you want to become one of it? It isjust smple solution to have that. What you haveto dois
just spending your time not very much but quite enough to possess alook at some books. One of the booksin
the top collection in your reading list is definitely Fundamentals of Statistical Signal Processing, Volumell:
Estimation Theory (v. 1). This book that is certainly qualified as The Hungry Inclines can get you closer in
turning out to be precious person. By looking way up and review this book you can get many advantages.

LindaKing:

That publication can make you to fed relax. That book Fundamentals of Statistical Signal Processing,
Volume I: Estimation Theory (v. 1) was vibrant and of course has pictures on there. As we know that book
Fundamental s of Statistical Signal Processing, Volume I: Estimation Theory (v. 1) has many kinds or
category. Start from kids until teenagers. For example Naruto or Investigator Conan you can read and believe
that you are the character on there. So, not at all of book are generally make you bored, any it offers up you
feel happy, fun and relax. Try to choose the best book for you and try to like reading in which.

Edna Miller:

Reading a book make you to get more knowledge from the jawhorse. Y ou can take knowledge and
information from a book. Book iswritten or printed or highlighted from each source this filled update of
news. In this modern eralike currently, many ways to get information are available for you actually. From
media social such as newspaper, magazines, science guide, encyclopedia, reference book, fresh and comic.
Y ou can add your knowledge by that book. Ready to spend your spare time to spread out your book? Or just
looking for the Fundamental s of Statistical Signal Processing, Volume I: Estimation Theory (v. 1) when you
desired it?
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