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DETECTION AND ESTIMATION THEORY 
 
 

Hypothesis testing:bayes, minimax and Neyman-Pearson criteria. Types of estimates and error 
bounds. 
 
Parameter Estimation: Least square, generalized and recursive least square, estimator properties 
including error bounds and convergence, MES, ML and MAP estimators. general Gaussian 
problem. 
 
Detection and estimation in coloured noise. Elements of sequential and non-parametric detection. 
Applications to communication, radar and sonar systems. 
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