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Djurić, P. (1998). “Asymptotic MAP criteria for model selection,” IEEE Transactions on Signal
Processing 46 (10), 2726–2735.

Doron, M., E. Doron, and A. Weiss (1993). “Coherent wide-band processing for arbitrary array
geometry,” IEEE Transactions on Signal Processing 41 (1), 414–417.



426 Bibliography

Doroslovacki, M. I. (1998). “Product of second moments in time and frequency for discrete-time
signals and the uncertainty limit,” Signal Processing 67 (1), 59–76.

Dumitrescu, B., I. Tabus, and P. Stoica (2001). “On the parameterization of positive real sequences
and MA parameter estimation,” IEEE Transactions on Signal Processing 49 (11), 2630–2639.

Durbin, J. (1959). “Efficient estimation of parameters in moving-average models,” Biometrika 46,
306–316.

Durbin, J. (1960). “The fitting of time series models,” Review of the International Institute of
Statistics 28, 233–244.

Faurre, P. (1976). “Stochastic realization algorithms,” in R. K. Mehra and D. G. Lainiotis (eds.),
System Identification: Advances and Case Studies. London: Academic Press.

Feldman, D. D. and L. J. Griffiths (1994). “A projection approach for robust adaptive beam-
forming,” IEEE Transactions on Signal Processing 42 (4), 867–876.

Fisher, R. A. (1922). “On the mathematical foundations of theoretical statistics,” Philosophical
Transactions of the Royal Society of London 222, 309–368.

Friedlander, B., M. Morf, T. Kailath, and L. Ljung (1979). “New inversion formulas for matrices
classified in terms of their distance from Toeplitz matrices,” Linear Algebra and Its Applica-
tions 27, 31–60.

Fuchs, J. J. (1987). “ARMA order estimation via matrix perturbation theory,” IEEE Transactions
on Automatic Control AC–32 (4), 358–361.

Fuchs, J. J. (1988). “Estimating the number of sinusoids in additive white noise,” IEEE Transac-
tions on Acoustics, Speech, and Signal Processing ASSP–36 (12), 1846–1854.

Fuchs, J. J. (1992). “Estimation of the number of signals in the presence of unknown correlated
sensor noise,” IEEE Transactions on Signal Processing 40 (5), 1053–1061.

Fuchs, J. J. (1996). “Rectangular Pisarenko method applied to source localization,” IEEE Trans-
actions on Signal Processing 44 (10), 2377–2383.

Georgiou, T. T. (1987). “Realization of power spectra from partial covariance sequences,” IEEE
Transactions on Acoustics, Speech, and Signal Processing ASSP–35 (4), 438–449.

Gersh, W. (1970). “Estimation of the autoregressive parameters of mixed autoregressive moving-
average time series,” IEEE Transactions on Automatic Control AC–15 (5), 583–588.

Ghogho, M. and A. Swami (1999). “Fast computation of the exact FIM for deterministic signals
in colored noise,” IEEE Transactions on Signal Processing 47 (1), 52–61.

Gini, F. and F. Lombardini (2002). “Multilook APES for multibaseline SAR interferometry,”
IEEE Transactions on Signal Processing 50 (7), 1800–1803.

Golub, G. H. and C. F. Van Loan (1989). Matrix Computations, 2d edition. Baltimore: The Johns
Hopkins University Press.

Gray, R. M. (1972). “On the asymptotic eigenvalue distribution of Toeplitz matrices,” IEEE
Transactions on Information Theory IT–18, 725–730.

Hannan, E. and B. Wahlberg (1989). “Convergence rates for inverse Toeplitz matrix forms,”
Journal of Multivariate Analysis 31, 127–135.

Hannan, E. J. and M. Deistler (1988). The Statistical Theory of Linear Systems. New York: Wiley.
Harris, F. J. (1978). “On the use of windows for harmonic analysis with the discrete Fourier

transform,” Proceedings of the IEEE 66 (1), 51–83. (Reprinted in [Kesler 1986].)
Hayes III, M. H. (1996). Statistical Digital Signal Processing and Modeling. New York: Wiley.



Bibliography 427

Haykin, S. (ed.) (1991). Advances in Spectrum Analysis and Array Processing, Volumes 1 and 2.
Englewood Cliffs, NJ: Prentice Hall.

Haykin, S. (ed.) (1995). Advances in Spectrum Analysis and Array Processing, Volume 3. Engle-
wood Cliffs, NJ: Prentice Hall.

Heiser, W. J. (1995). “Convergent computation by iterative majorization: theory and applications
in multidimensional data analysis,” in W. J. Krzanowski (ed.), Recent Advances in Descriptive
Multivariate Analysis, 157–189. Oxford, UK: Oxford University Press.
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