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The two fields often use different terminology. Here are some examples.
Often both terms will be used but one is usually preferred.

Engineering Statistics

Statistical signal processing Statistical data analysis
Estimation theory Point estimation

Detection theory Hypothesis testing

Filtering Time series analysis
Gaussian distribution Normal distribution

False alarm Type I error, false positive
Miss Type Il error, false negative
Detector Test

False alarm rate Size, siqnificance level
Detection rate Power

GLRT LRT
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COMPOSITE HYPOTHESES IN THE UNIVARIATE GAUSSIAN MODEL 1 GLRT

TESTS ON THE MEAN: ¢ KNOWN

CASE TIL: Hy : 1t = pio, Hi : gt # pio N
TESTS ON THE MEAN: 02 UNKNOWN

CASEL: Hy: p=po, 02> 0, Hy: 1 > pho, 02> 0 f

CASEIL: Hy: p < o, 02> 0, Hy : i > pto, 62 >0 t

CASE IIT: Hy : it = po, 02 >0, Hy : b # po, 02 >0 4
TESTS ON VARIANCE: KNOWN MEAN

CASEL Hy:0* =02, Hy: 02 > o2 , X

CASE II: Hy: 0% < 02, Hy : 0% > o2 x:

CASEIIL: Hy: 02 = ag, Hy: 0% # o2 7(2
TESTS ON VARIANCE: UNKNOWN MEAN

CASEIL Hy: 0% =02, Hy: 0% > o2 x‘l

CASEIL: Hy:0? <02, ue R, Hi:02>0% peR x*

CASETIL Hy:o? =02 peR, Hi:o* o2 e R K%

TESTS ON EQUALITY OF MEANS: UNKNOWN VARIANCE
CASE I: Hy: pg = fhy, 0% >0, Hy HTE T 02> 0
CASE II: Hp : py < oy 02 >0, Hy ot py > Y, 0?>0

TESTS ON EQUALITY OF VARIANCES

CASEIL Hy: 02 =02, Hy : 02 > 02

TESTS ON CORRELATION
CASEL: Ho: p=po, Hi: p# po
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