A unified framework for signal detection in Gaussian noise

In this talk we will discuss a unified convex-optimization-based framework for signal detection
in Gaussian noise. The framework covers various detection problems including: detection of
jumps in smooth curves and their derivatives; detection of a periodic component in Gaussian
time series; and signal detection from indirect observations. We present a general detection
procedure, analyze its properties and show that it cannot be improved in some specific
settings.



