
Parameter Estimation of Sinusodial Signals in
Noise: Theory and Methods

Ta-Hsin Li

Click here if your download doesn"t start automatically

http://sapek.club/go/read.php?id=1584881763
http://sapek.club/go/read.php?id=1584881763
http://sapek.club/go/read.php?id=1584881763


Parameter Estimation of Sinusodial Signals in Noise: Theory
and Methods

Ta-Hsin Li

Parameter Estimation of Sinusodial Signals in Noise: Theory and Methods Ta-Hsin Li

Time series with mixed spectra are characterized by hidden periodic components buried in random noise.
Despite strong interest in the statistical and signal processing communities, no book offers a comprehensive
and up-to-date treatment of the subject. Filling this void, Time Series with Mixed Spectra focuses on the
methods and theory for the statistical analysis of time series with mixed spectra. It presents detailed
theoretical and empirical analyses of important methods and algorithms.

Using both simulated and real-world data to illustrate the analyses, the book discusses periodogram analysis,
autoregression, maximum likelihood, and covariance analysis. It considers real- and complex-valued time
series, with and without the Gaussian assumption. The author also includes the most recent results on the
Laplace and quantile periodograms as extensions of the traditional periodogram.

Complete in breadth and depth, this book explains how to perform the spectral analysis of time series data to
detect and estimate the hidden periodicities represented by the sinusoidal functions. The book not only
extends results from the existing literature but also contains original material, including the asymptotic
theory for closely spaced frequencies and the proof of asymptotic normality of the nonlinear least-absolute-
deviations frequency estimator.
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From reader reviews:

Todd McCrea:

What do you think about book? It is just for students since they're still students or the idea for all people in
the world, the particular best subject for that? Simply you can be answered for that query above. Every
person has different personality and hobby per other. Don't to be pushed someone or something that they
don't need do that. You must know how great and important the book Parameter Estimation of Sinusodial
Signals in Noise: Theory and Methods. All type of book is it possible to see on many options. You can look
for the internet sources or other social media.

Gail Kennedy:

The feeling that you get from Parameter Estimation of Sinusodial Signals in Noise: Theory and Methods will
be the more deep you looking the information that hide into the words the more you get enthusiastic about
reading it. It doesn't mean that this book is hard to understand but Parameter Estimation of Sinusodial
Signals in Noise: Theory and Methods giving you thrill feeling of reading. The copy writer conveys their
point in a number of way that can be understood through anyone who read it because the author of this
reserve is well-known enough. This book also makes your vocabulary increase well. Making it easy to
understand then can go together with you, both in printed or e-book style are available. We highly
recommend you for having this specific Parameter Estimation of Sinusodial Signals in Noise: Theory and
Methods instantly.

Lloyd Lake:

This Parameter Estimation of Sinusodial Signals in Noise: Theory and Methods is great e-book for you
because the content which can be full of information for you who have always deal with world and get to
make decision every minute. This specific book reveal it information accurately using great organize word or
we can point out no rambling sentences included. So if you are read the idea hurriedly you can have whole
details in it. Doesn't mean it only gives you straight forward sentences but challenging core information with
splendid delivering sentences. Having Parameter Estimation of Sinusodial Signals in Noise: Theory and
Methods in your hand like obtaining the world in your arm, details in it is not ridiculous a single. We can say
that no guide that offer you world in ten or fifteen minute right but this guide already do that. So , this really
is good reading book. Hi Mr. and Mrs. busy do you still doubt in which?

Eduardo Fernandez:

Is it you actually who having spare time then spend it whole day by watching television programs or just
laying on the bed? Do you need something new? This Parameter Estimation of Sinusodial Signals in Noise:
Theory and Methods can be the answer, oh how comes? A book you know. You are consequently out of
date, spending your time by reading in this completely new era is common not a nerd activity. So what these
ebooks have than the others?
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