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We present some aspects of modern signal processing in this course. The topics considered
include detection, estimation, prediction, adaptive filtering, and the interrelationship
between them.
The essence of modern signal processing is to exploit prior information about a
statistical problem of interest. Inherently, one believe that the more “a priori”
knowledge about the measurement and its underlying phenomenology we can incorporate into
TRENEBELHE |the processor, the better we can expect the processor to perform - as long as the
f} information that is included is correct. In any event, one way in which we may describe
the prior information is in terms of a stochastic model. Naturally, the proper choice of
a stochastic model depends on detailed aspects of the problem. In this course, we also
describe powerful algorithms for the detection of a signal in different forms of additive
noise. The detection algorithm exploit the innovations (new information) representation
of a stochastic process to enhance detection performance
LGSR
A FHER IR S55%
L SIPURE AR R B 7k AR, MBI RHE 5 MO ST A o
| [mamEg.
BERR " ki e pr R 5 v
e = DN
4 E H AR A H R4
%4 H
Adaptive filter theory 4th edition |[S. Haykin Prentice-Hall 2001
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1 Introduction & Discrete random signals and systems
2 Stochastic Processes and Models
3 Estimation Theory
4 Modern spectrum analysis (I)
5 Modern spectrum analysis (II)
6 Wiener Filters
7 Linear Prediction
%ﬁ%éEﬂﬁi 8 Least—Mean—Square Adaptive Filters
9 Method of least squares
10 Recursive Least—-Square Adaptive filters (I)
11 Recursive Least-Square Adaptive filters (II)
12 Kalman Filters
13 Linear State—Space Model-Based Processors
14 Order—Recursive Adaptive filters
15 Adaptive filters using Infinite—-Duration Impulse Response Structures
16 Adaptive State—Space Model-Based Processors
i R
BRERTRR | FR/ Tl
BEN (fEPT| Bl (T8 & HF5 ik Bt B4
YRR TIT BARES
“ J » )
2R/ BN FAr 2R
A ) BN
oz N34 o H H
TEI-9N
FEBK (RFEML) B4 (HBRARE) o H H




	Sheet0

