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•!en.wikipedia.org/wiki/
Estimation_of_covariance_matrices 

•!Warning: wiki article uses  
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But I use: 
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•! Likelihood density: 
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•!We can diagonalize: 



Copyright 2009 Aaron Lanterman 

! 

L ln"
i

i= 0

M #1

$ # L "
i

i= 0

M #1

$

! 

"#
i
=1

! 

" B = I

! 

ˆ K y
(ML )

= ˆ K y
1/ 2

B
"1 ˆ K y

1/ 2

! 

1

"
i

#1= 0

•!Take derivatives: 
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•!D. Maiwald and D. Kraus, “Calculation of 
moments of complex Wishart and 
complex inverse Wishart distributed 
matrices,” IEE Proc. Radar, Sonar, and 
Navigation, Vol. 147, No. 4, Aug. 2000, pp. 
162-168. 

•!As usual, notation in paper differs from 
that in slides; be careful  
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•!The statistic     is complex Wishart 

distributed with L degrees of freedom 
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