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{\ensuremath{\boldsymbol{\Sigma}}}_1) \right )^2$. The objective function in Theorem \[th1\] has
$n$ terms, but some of them are the same, so the expression here is the double of the one in
Theorem \[th1\]. The right-hand side of is an $n \times n$ matrix, which does not have to be positive
definite (positive semi-definite). This makes the analysis of the objective function in Theorem \[th1\]
more involved. Despite these technical and computational difficulties, a numerical experiment by
@Kumar2011 showed that our generalized estimator
$\widehat{{\ensuremath{\boldsymbol{\Sigma}}}}_u^*$ generally outperforms the other
estimators and significantly reduces the bias of the other estimators. This, in turn, causes the ratio
of number of points at which $\widehat{{\ensuremath{\boldsymbol{\Sigma}}}}_u^*$ and the other
estimators are equal, to increase. It was further observed that this results in smoother estimation
functions than ${\ensuremath{\boldsymbol{\Sigma}}}_u^*$, which can be seen clearly in Figure
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