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Rethinking Biased Estimation discusses methods to improve the accuracy of unbiased estimators used in
many signal processing problems. At the heart of the proposed methodology is the use of the mean-squared
error (MSE) as the performance criteria. One of the prime goals of statistical estimation theory is the
development of performance bounds when estimating parameters of interest in a given model, as well as
constructing estimators that achieve these limits. When the parameters to be estimated are deterministic, a
popular approach is to bound the MSE achievable within the class of unbiased estimators. Although it is
well-known that lower MSE can be obtained by allowing for a bias, in applications it is typically unclear
how to choose an appropriate bias. Rethinking Biased Estimation introduces MSE bounds that are lower than
the unbiased Cramer-Rao bound (CRB) for all values of the unknowns. It then presents a general framework
for constructing biased estimators with smaller MSE than the standard maximum-likelihood (ML) approach,
regardless of the true unknown values. Specializing the results to the linear Gaussian model, it derives a class
of estimators that dominate least-squares in terms of MSE. It also introduces methods for choosing
regularization parameters in penalized ML estimators that outperform standard techniques such as cross
validation.
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From reader reviews:

Shirley Morales:

What do you regarding book? It is not important along with you? Or just adding material when you really
need something to explain what the ones you have problem? How about your extra time? Or are you busy
particular person? If you don't have spare time to accomplish others business, it is make one feel bored
faster. And you have extra time? What did you do? Every person has many questions above. They need to
answer that question due to the fact just their can do that will. It said that about e-book. Book is familiar in
each person. Yes, it is correct. Because start from on jardín de infancia until university need this particular
Rethinking Biased Estimation: Improving Maximum Likelihood and the Cramer-Rao Bound (Foundations
and Trends(r) in Signal Processing) to read.

Joan Ortega:

Now a day people that Living in the era wherever everything reachable by interact with the internet and the
resources inside can be true or not involve people to be aware of each facts they get. How individuals to be
smart in acquiring any information nowadays? Of course the reply is reading a book. Reading a book can
help persons out of this uncertainty Information mainly this Rethinking Biased Estimation: Improving
Maximum Likelihood and the Cramer-Rao Bound (Foundations and Trends(r) in Signal Processing) book
because book offers you rich facts and knowledge. Of course the info in this book hundred pct guarantees
there is no doubt in it you may already know.

Jesus Moreno:

Don't be worry if you are afraid that this book may filled the space in your house, you may have it in e-book
way, more simple and reachable. This kind of Rethinking Biased Estimation: Improving Maximum
Likelihood and the Cramer-Rao Bound (Foundations and Trends(r) in Signal Processing) can give you a lot
of buddies because by you taking a look at this one book you have matter that they don't and make a person
more like an interesting person. That book can be one of one step for you to get success. This guide offer you
information that might be your friend doesn't recognize, by knowing more than additional make you to be
great folks. So , why hesitate? Let us have Rethinking Biased Estimation: Improving Maximum Likelihood
and the Cramer-Rao Bound (Foundations and Trends(r) in Signal Processing).

Delois Dionisio:

Reading a publication make you to get more knowledge from that. You can take knowledge and information
from the book. Book is composed or printed or illustrated from each source this filled update of news. In this
particular modern era like currently, many ways to get information are available for you actually. From
media social such as newspaper, magazines, science e-book, encyclopedia, reference book, novel and comic.
You can add your understanding by that book. Are you hip to spend your spare time to open your book? Or
just searching for the Rethinking Biased Estimation: Improving Maximum Likelihood and the Cramer-Rao



Bound (Foundations and Trends(r) in Signal Processing) when you desired it?
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