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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
pedagogical 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 analysis, 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
aconvenient reference for the design of successful parameter estimation algorithms.
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Prasanth says

| think it may be useful for my research.

Ali Frz says

Not the best, but useful




