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Abstract
This book is devoted to problems involving extraction of signals from a
background of random noise . By "extraction", we mean not only
restoration of unknown (random) signals, but also detection of signals of

known form together with measurement of unknown parameters of such
signals. Much attention is given to radar problems. Thus, in addition to
ordinary radio noise, resembling noise in the receiver itself, we study
noise due to chaotic reflections from a large number of objects randomly
located in space. This means that from the very beginning, we are obliged
to take into account both "white noise" and "correlated noise". This makes
our treatment more general, and even simplifies it, since the
mathematical analysis of "pure" white noise involves certain difficulties.
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