Functional renormalization group for signal detection
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Field theory and signal detection

@ The RG techniques can be used to study signal detection in nearly
continuous positive spectra. Data analysis can be also viewed as a
physical problem involving an non conventional Euclidean field theory.

@ Equilibrium fluctuations of the field ¢ is described through the Gibbs
measure

pl¢] = exp(=SI[4]) (1)
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Numerical results (Equilibrium theory)
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Numerical results (Stochastic dynamics approach)

dep(p,t) = —(p* + m*)e(p, t)

oU[¢]
T 9p(=p. 1) +n(p, t), (3)
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