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Linear Models
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Example

MVU estimator:

(white noise)
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Example: Fourier Analysis for Periodic Signals

Orthogonality (DFT):
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Example: Fourier Analysis for Periodic Signals

MVU estimator:
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; covariance matrix is positive definite

D: whitening transformation

(colored noise)

MVU estimator:
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General Linear Model:
hi[t]: nonlinear function of t
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Example: Linear modeling of the SINC function

Model 2:

Model 1:
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N=50 N=100 N=1000

Data

Linear
Model 1

Linear
Model 2

Example: Linear modeling of the SINC function


