
Parameter Estimation of Sinusodial Signals in
Noise: Theory and Methods

Ta-Hsin Li

Click here if your download doesn"t start automatically

http://bookengine.site/go/read.php?id=1584881763
http://bookengine.site/go/read.php?id=1584881763
http://bookengine.site/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:

Gwen Dawes:

Book is usually written, printed, or illustrated for everything. You can know everything you want by a e-
book. Book has a different type. As it is known to us that book is important thing to bring us around the
world. Adjacent to that you can your reading ability was fluently. A reserve Parameter Estimation of
Sinusodial Signals in Noise: Theory and Methods will make you to become smarter. You can feel
considerably more confidence if you can know about every thing. But some of you think which open or
reading any book make you bored. It is not make you fun. Why they could be thought like that? Have you
seeking best book or suited book with you?

Anne Shibata:

As people who live in the actual modest era should be update about what going on or data even knowledge to
make them keep up with the era and that is always change and move forward. Some of you maybe will
certainly update themselves by reading books. It is a good choice in your case but the problems coming to
you is you don't know which you should start with. This Parameter Estimation of Sinusodial Signals in
Noise: Theory and Methods is our recommendation to help you keep up with the world. Why, since this
book serves what you want and want in this era.

Mary Wines:

Spent a free time to be fun activity to perform! A lot of people spent their sparetime with their family, or
their friends. Usually they accomplishing activity like watching television, going to beach, or picnic in the
park. They actually doing same thing every week. Do you feel it? Will you something different to fill your
personal free time/ holiday? Could possibly be reading a book might be option to fill your cost-free time/
holiday. The first thing that you'll ask may be what kinds of book that you should read. If you want to try out
look for book, may be the guide untitled Parameter Estimation of Sinusodial Signals in Noise: Theory and
Methods can be good book to read. May be it may be best activity to you.

Jean McCallum:

You are able to spend your free time to see this book this guide. This Parameter Estimation of Sinusodial
Signals in Noise: Theory and Methods is simple to develop you can read it in the park, in the beach, train
along with soon. If you did not have got much space to bring often the printed book, you can buy often the e-
book. It is make you better to read it. You can save often the book in your smart phone. Thus there are a lot
of benefits that you will get when you buy this book.
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