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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:

Donald Lester:

Book is actually written, printed, or illustrated for everything. You can know everything you want by a
publication. Book has a different type. As we know that book is important factor to bring us around the
world. Beside that you can your reading skill was fluently. A publication Rethinking Biased Estimation:
Improving Maximum Likelihood and the Cramer-Rao Bound (Foundations and Trends(r) in Signal
Processing) will make you to be smarter. You can feel a lot more confidence if you can know about every
little thing. But some of you think in which open or reading a book make you bored. It isn't make you fun.
Why they could be thought like that? Have you trying to find best book or appropriate book with you?

Kyle Guthrie:

Nowadays reading books be than want or need but also be a life style. This reading behavior give you lot of
advantages. The huge benefits you got of course the knowledge your information inside the book this
improve your knowledge and information. The data you get based on what kind of guide you read, if you
want drive more knowledge just go with education and learning books but if you want experience happy read
one having theme for entertaining such as comic or novel. The Rethinking Biased Estimation: Improving
Maximum Likelihood and the Cramer-Rao Bound (Foundations and Trends(r) in Signal Processing) is kind
of e-book which is giving the reader unforeseen experience.

Linda Henderson:

This Rethinking Biased Estimation: Improving Maximum Likelihood and the Cramer-Rao Bound
(Foundations and Trends(r) in Signal Processing) are usually reliable for you who want to be a successful
person, why. The reason why of this Rethinking Biased Estimation: Improving Maximum Likelihood and the
Cramer-Rao Bound (Foundations and Trends(r) in Signal Processing) can be one of several great books you
must have is definitely giving you more than just simple studying food but feed an individual with
information that maybe will shock your earlier knowledge. This book is definitely handy, you can bring it
almost everywhere and whenever your conditions in e-book and printed versions. Beside that this Rethinking
Biased Estimation: Improving Maximum Likelihood and the Cramer-Rao Bound (Foundations and Trends(r)
in Signal Processing) giving you an enormous of experience including rich vocabulary, giving you demo of
critical thinking that we understand it useful in your day task. So , let's have it appreciate reading.

Edna Spalding:

Reading a book to become new life style in this yr; every people loves to go through a book. When you
examine a book you can get a great deal of benefit. When you read publications, you can improve your
knowledge, simply because book has a lot of information into it. The information that you will get depend on
what kinds of book that you have read. If you need to get information about your analysis, you can read
education books, but if you act like you want to entertain yourself look for a fiction books, these us novel,



comics, in addition to soon. The Rethinking Biased Estimation: Improving Maximum Likelihood and the
Cramer-Rao Bound (Foundations and Trends(r) in Signal Processing) provide you with new experience in
examining a book.
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