ABRIVIATIONS

AIC


Akaike information criterion

AR


autoregressive 

ARMA

Autoregressive-Moving Average 

cdf


cumulative distribution function

combT(t)

comb function, sum of infinite delta functions spaced T apart

CRLB


Cramer-Rao lower bound

DFT


discrete Fourier transform

DTFT


discrete time Fourier transform

EDNSS

error data normalized  step size

ENSS


error normalized step size

FPE


final prediction error

FT


Fourier transform

IDTFT


inverse discrete time Fourier transform

iid


independent and identically distributed

LMS


least-mean square

LS


least squares

LTI


linear time invariant

MA


moving average

MEM


maximum entropy method

MLE


maximum likelihood estimator

MMSE


minimum mean square error

MSE


mean square error

MV


minimum variance

MVU


minimum variance unbiased

MVUE


minimum variance unbiased estimator

NLMS


normalized least mean square

pdf


probability density function

PSD


power spectral density

rv


random variable

RVSS


robust variable step size

RW


random walk

SCWF


self-correcting Wiener filter

VSLMS

variable step size LMS

WGN


white Gaussian noise

WN


white noise

WSS


wide-sense (or weakly) stationary

YW


Yule-Walker

