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Advanced Networks Colloquium
Sequential detection: Overview and open problems

George Moustakides
University of Patras

Host
To come

Abstract

We give a detailed overview of the methodologies developed over the last 60 years for solving the
two most important problems of Sequential Analysis, namely sequential hypothesis testing and
sequential detection of changes. Specifically we discuss various mathematical formulations of the
two problems and present the corresponding optimum tests. We also offer closed-form
expressions for estimating the resulting optimum performances and introduce several interesting
questions that still remain unanswered. In the second part of our talk we focus on decentralized
hypothesis testing and change detection, two problems that have recently attracted considerable
attention due to the increased popularity of sensor and ad-hoc networks. Under the decentralized
setup we seek efficient solutions that require low communication bandwidth, a property that is
crucial for the practical applicability of any sensor or ad-hoc network.

Biography

George V. Moustakides was born in Drama, Greece, in 1955. He received the diploma in Electrical
and Mechanical Engineering from the National Technical University of Athens, Greece, in 1979, the
MSc in Systems Engineering from the Moore School of Electrical Engineering, University of
Pennsylvania, Philadelphia, in 1980, and the PhD in Electrical Engineering and Computer Science
from Princeton University, Princeton NJ, in 1983. From 1983 to 1986 he was with INRIA, France as
a Junior Researcher and from 1987 to 1990 he held a research position at the Computer
Technology Institute of Patras, Greece. Since 1991 he is a faculty member of the University of
Patras, Greece, initially with the Computer Engineering and Informatics department and then with
the Electrical and Computer Engineering department. From 2001 to 2004 he also held a Senior
Researcher (Directeur de Recherche) position with INRIA, France. His interests include Sequential
Analysis, Statistical Signal Processing and Signal Processing for Communications and Hearing Aids.
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