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THE PERFORMANCE ANALYSIS OF DISCRETE-TIME
DETECTION AND ESTIMATION IN COLOUR
GAUSSIAN NOISE

Liu Yu

(Nanjing Aeronautical Institute)

The relation between the sample number and the performances of signal detection and
paramater estimation in correlative Gaussian noise in fixed time T is investigated. It is pointed
out that when the autocorrelation coefficient between the neighbour samples in the range of 0.1—
0.2, the general SNR $°[T'(X.)] will approach to the limit of SNR §*(T). It is also pointed
out that the sample sequences of the solution of a second order differential equation generally
is not an AR(2) model. But when the sample interval A—0, the sample sequences can be desc-
ribed by AR(2). Therefore, S$°(T) can be easily calculated. Finally, the relation between li-
kelihood ratio detection and the maximum likelihood estimation is discussed.



