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LECTURE #02 

VECTOR AND COMPLEX-VALUED  
MEAN-SQUARE ERROR ESTIMATION 
 
Sections in order: B.1, A.3, A.4, 2.1, 2.2, 2.3 
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COMPLEX VARIABLES 
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ORTHOGONAL RANDOM VARIABLES 
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PROPERTIES OF COVARIANCE MATRICES 
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VECTOR GAUSSIAN VARIABLES 



ELECTRICAL ENGINEERING DEPARTMENT               EE210A: ADAPTATION AND LEARNING (A. H. SAYED) 24 
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CIRCULAR GAUSSIAN VARIABLES 
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