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5615/4615 Statistical
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2nd. ed., Wiley, 2013.
Steven Kay,
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Estimation Theory, Vol
II: Detection Theory,
Vol llI: Practical
Algorithm ...

Statistical Signal
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of Statistical Signal
Processing: Detection
Theory", S. Kay. 18.
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MA, or ARMA time
series given the filter
parameters and
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variance. 19. kalman -
implementation of the
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observation linear
Kalman filter. See
(13.50)-(13.54) of
"Fundamentals of
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Theory" by S. Kay for
more details.
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using MATLAB

The first volume,
Fundamentals of
Statistical Signal
Processing: Estimation
Theory, was published
in 1993 by Prentice-
Hall, Inc. Henceforth, it
will be referred to as
Kay-1 1993. This
second volume,
entitled Fundamentals
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Processing: Detection
Theory, is the
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Kay, Steven online on
Amazon.ae at best
prices. Fast and free
shipping free returns
cash on delivery
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detection, estimation
and generally
statistical signal
processing that are not
covered in class.

UIC - Electrical and
Computer
Engineering
Fundamentals of
Statistical Signal
Processing: Detection
Theory: 2: Kay, Steven:
Amazon.com.au: Books

Fundamentals of
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Processing:
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Processing, Volume I:
Estimation Theory and
Fundamentals of
Statistical Signal
Processing, Volume 2:
Detection Theory, both
by Steven Kay. The
course syllabus (pdf
format) including
expected course
outcomes, grading
information, and late
policies. ECE531
academic honesty
policies.



