
430.714

Estimation Theory

Prof. Songhwai Oh
ECE, SNU

Prof. Songhwai Oh 1Estimation Theory



Best Linear Unbiased Estimators
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Best Linear Unbiased Estimator (BLUE)
• The BLUE is an unbiased linear estimator with the minimum variance.
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BLUE: a scalar case

Unbiased:

BLUE:
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BLUE: a scalar case

BLUE:

(set to 0) =>

BLUE:
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BLUE: a scalar case example
=> s = 1

BLUE: 



Prof. Songhwai Oh Estimation Theory 7

BLUE: a vector case

Unbiased:

BLUE: Appendix 6B
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Source Localization Example

; 1st order Taylor expansion
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Source Localization Example

Time difference of arrival (TDOA):

BLUE:


