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Covariance matrices have found applications in many diverse areas. These include beamforming in array
processing; portfolio analysis in finance; classification of data and the handling of high-frequency data.
Structured Robust Covariance Estimation considers the estimation of covariance matrices in non-standard
conditions including heavy-tailed distributions and outlier contamination. Prior knowledge on the structure
of these matrices is exploited in order to improve the estimation accuracy. The distributions, structures and
algorithms are all based on an extension of convex optimization to manifolds. Structured Robust Covariance
Estimation also provides a self-contained introduction and survey of the theory known as geodesic
convexity. This is a generalized form of convexity associated with positive definite matrix variables. The
fundamental g-convex sets and functions are detailed, along with the operations that preserve them, and their
application to covariance estimation. This monograph will be of interest to researchers and students working
in signal processing, statistics and optimization.
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From reader reviews:

Jennie Groth:

The book Structured Robust Covariance Estimation (Foundations and Trends(r) in Signal Processing) give
you a sense of feeling enjoy for your spare time. You should use to make your capable more increase. Book
can being your best friend when you getting tension or having big problem along with your subject. If you
can make reading through a book Structured Robust Covariance Estimation (Foundations and Trends(r) in
Signal Processing) to be your habit, you can get far more advantages, like add your own personal capable,
increase your knowledge about a number of or all subjects. You can know everything if you like wide open
and read a publication Structured Robust Covariance Estimation (Foundations and Trends(r) in Signal
Processing). Kinds of book are a lot of. It means that, science book or encyclopedia or some others. So , how
do you think about this publication?

Earl Martinez:

Why? Because this Structured Robust Covariance Estimation (Foundations and Trends(r) in Signal
Processing) is an unordinary book that the inside of the publication waiting for you to snap that but latter it
will shock you with the secret the idea inside. Reading this book alongside it was fantastic author who all
write the book in such remarkable way makes the content inside of easier to understand, entertaining
approach but still convey the meaning completely. So , it is good for you because of not hesitating having
this anymore or you going to regret it. This unique book will give you a lot of gains than the other book get
such as help improving your talent and your critical thinking way. So , still want to delay having that book?
If I had been you I will go to the publication store hurriedly.

Gail Nugent:

Reading can called thoughts hangout, why? Because if you are reading a book mainly book entitled
Structured Robust Covariance Estimation (Foundations and Trends(r) in Signal Processing) your head will
drift away trough every dimension, wandering in each aspect that maybe unfamiliar for but surely can
become your mind friends. Imaging each and every word written in a book then become one form conclusion
and explanation which maybe you never get previous to. The Structured Robust Covariance Estimation
(Foundations and Trends(r) in Signal Processing) giving you one more experience more than blown away
your mind but also giving you useful info for your better life on this era. So now let us teach you the relaxing
pattern here is your body and mind will be pleased when you are finished reading through it, like winning a
sport. Do you want to try this extraordinary shelling out spare time activity?

Amy Joshi:

Guide is one of source of information. We can add our knowledge from it. Not only for students but also
native or citizen have to have book to know the change information of year for you to year. As we know
those publications have many advantages. Beside many of us add our knowledge, may also bring us to



around the world. From the book Structured Robust Covariance Estimation (Foundations and Trends(r) in
Signal Processing) we can have more advantage. Don't someone to be creative people? To be creative person
must like to read a book. Merely choose the best book that ideal with your aim. Don't become doubt to
change your life at this book Structured Robust Covariance Estimation (Foundations and Trends(r) in Signal
Processing). You can more desirable than now.
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