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Abstract:
The concern of the talk is the estimation of the parameters in a sinusoidal
model with additive noise. The literature has a very long history, spanning
centuries. The noise may be correlated and need not be Gaussian. After
reviewing the properties of the periodogram maximiser, i.e. an
asymptotic frequency estimator motivated by least squares for the case
where the noise is "white" and Gaussian, I shall look at more novel
techniques: some based on Fourier coefficients, others motivated by
ARMA modelling. More recently, there has been interest in phaseunwrapping techniques, for models of complex-valued processes.
Finally, I shall consider frequency estimation based on the "times of
arrival" of a signal, rather than the values themselves. This has
applications in radar.
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