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Fig. 10.23. We can approximate the volume of the central peak by 1/TW.
Thus, the height of the flat region must satisfy the equation

1
h-4WT + — =1 153
+ o7 (153)
or
1 1
h:—*(l———). (154)
AWT wT
For large TW products,
1
h~——. 155
AWT (155)

This result gives us a general indication of the type of behavior we may
be able to obtain. From the radar uncertainty principle, we know that this
is the lowest uniform height we can obtain. Depressing certain areas
further would require peaks in other areas.

With these four observations as background, we now try to find a
waveform that leads to the ambiguity function in Fig. 10.23. In the absence
of any obvious design procedure, a logical approach is to use the intuition
we have gained from the few examples we have studied and the properties
we have derived.

Barker Codes. A plausible first approach is to let N equal a small
number and investigate all possible sequences of a,. For example, if

0(7,f)

Fig. 10.23 A desirable ambiguity function.
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N = 3, there are 2° arrangements. We can indicate the sequence by the
amplitudes. Thus,

+ + — (156)
denotes
1

V3

We can compute the correlation function ¢(r, 0) easily. Since we are
shifting rectangular pulses, we just compute

é(nT,,0), n=1,2,3 (158)

J(0) = == [w(®) + us(t) — ug(0)). (157)

and connect these values with straight lines. The resulting correlation
function is shown in Fig. 10.24. We see that the correlation function has
the property that

1

|$(nT,, 0)] < N " # 0. (159)
Notice that the complement of this sequence, — — +, the reverse,
— 4+ +, and the complement of the reverse, + — —, all have the same

property. We can verify that none of the other sequences of length 3 has
this property. Barker [17] developed sequences that satisfy the condition
in (159) for various N < 13. These sequences, which are referred to as
Barker codes, are tabulated in Table 10.1. Unfortunately, Barker codes
with lengths greater than 13 have not been found. It can be proved that no
odd sequences greater than 13 exist and no even sequences with NV between

&(7,0)

=3Ts -2Ts -Ts 0 T 2T, 3T,

=%

Fig. 10.24 Correlation function of three-element Barker code.
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Table 10.1 Barker Sequences

N Sequences

2 44, -+

3 ++ -

4 ++—-+,+++ -

5 +++ -+

7T +++-——+-

11 +++-—-—-+-=—4+ -

13 +++++—-——-++-+—-+

4 and 6084 have been found [18]. The magnitude of the time-frequency
correlation function for a Barker code of length 13 is shown in Fig. 10.25.
We see that there are two ridges of non-negligible height.

Shift-Register Sequences. A second approach to signal design is suggested
by an example that is usually encountered in random-process courses.
Consider the experiment of flipping a fair coin. If the outcome is a head,
we let a; = 1. If the outcome is a tail, we let @, = —1. The nth toss
determines the value of a,. The result is a sample function, the familiar
Bernoulli process. As N — o0, we have the property that

$(nT,, 0) =0, n 0. (160)

Thus, for large N, we would expect that the waveform would have a
satisfactory correlation function. One possible disadvantage of this
procedure is the storage requirement. From our results in Section 10.1,
we know that the receiver must have available a replica of the signal in
order to construct the matched filter. Thus, if N = 1000, we would need to
store a sequence of 1000 amplitudes.

Fig. 10.25 Magnitude of time-frequency correlation function: Barker code of
length 13 (From [19.])
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Ry Ro . R3

+
D)
Fig. 10.26 Feedback shift register.

Fortunately, there exists a class of deterministic sequences that have
many of the characteristics of Bernoulli sequences and can be generated
easily. The device used to generate the sequence is called a feedback
shift register. A typical three-stage configuration is shown in Fig. 10.26.
Each stage has a binary digit stored in it. Every T, seconds a clock pulse
excites the system. Two operations then take place:

1. The contents shift one stage to the right. The digit in the last stage
becomes the system output.

2. The output of various stages are combined using mod 2 addition.
The output of these mod 2 additions is the new content of the first stage.
In the system shown, the contents of stages 2 and 3 are added to form the
input.

3. Since all of the operations are linear, we refer to this as a linear shift
register.

The operation of this shift register is shown in detail in Table 10.2.
We see that after the seventh clock pulse the contents are identical with

Table 10.2
Contents Output sequence

Initial 1 11

1 011 1

2 0 0 1 11

3 1 00 111

4 01 X\o 0111

5 1 01 00111

6 110 100111
7 111 0100111
sl

9

10 Repeats Repeats
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the initial contents. Since the output is determined completely from the
contents, the sequence will repeat itself. The period of this sequence is

LA2Y —1=7. (161)

It is clear that we cannot obtain a sequence with a longer period, because

there are only 2V = 8 possible states, and we must exclude the state 000.

(If the shift register is in the 000 state, it continues to generate zeros.)

Notice that we have chosen a particular feedback connection to obtain the

period of 7. Other feedback connections can result in a shorter period.
To obtain the desired waveform, we map

0— —1.

If we assume that the periodic sequence is infinite in extent, the correla-
tion function can be computed easily. For convenience we normalize the
energy per period to unity instead of normalizing the total energy. The
correlation function of the resulting waveform is shown in Fig. 10.27.
We see that

1 n=0,L2L,...
T,0)=1{"
¢,(nT, 0) -1 n#Z kL, k=0,1,....

All our comments up to this point pertain to the three-stage shift

register in Fig. 10.26. In the general case we have an N-stage shift register.

(163)

(7,0)

{ | | l gyt \l I

—4T,  =2T, ’ \'1's 27T 4T 6TSI 7T, \8T, 107

Fig. 10.27 Correlation function of a periodic pseudorandom sequence.
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Since there are 2% states, we cannot generate a sequence whose period is
greater than 2% — 1. However, it is not clear that there exists a feedback
configuration that will generate a sequence of this period. To prove the
existence of such a sequence and find the configuration that produces one
requires mathematical background that we have not developed. The
properties of shift-register sequences have been studied extensively by
Golomb, [20], Huffman [21], Zierler [22], Peterson [23], and Elspas [24].
Very readable tutorial discussions are given by Ristenblatt [25], [26] and
Golomb [27, Chapters 1 and 2]. The result of interest to us is that for all
N there exists at least one feedback connection such that the output
sequence will have a period

L=2V_1. (164)

These sequences are called maximal-length shift-register sequences.
Notice that the length is an exponential function of the number of stages.
A list of connections for N < 31 is given by Peterson [23]. A partial list
for N < 6is given in Problems 10.4.5 and 10.4.6. These sequences are also
referred to as pseudo-random (PR) sequences. The “‘random” comes from
the fact that they have many of the characteristics of a Bernoulli sequence,
specifically the following:

1. In a Bernoulli sequence, the number of ones and zeros is approxi-
mately equal. In a PR sequence, the number of ones per period is one
more than the number of zeros per period.

2. A run of a length n means that we have n consecutive outputs of the
same type. In a Bernoulli sequence, approximately half the runs are of
length 1, one-fourth of length 2, one-eighth of length 3, and so forth.
The PR sequences have the same run characteristics.

3. The autocorrelation functions are similar.

The “pseudo” comes from the fact that the sequences are perfectly
deterministic. The correlation function shown in Fig. 10.27 assumes that
the sequence is periodic. This assumption would be valid in a continuous-
wave (CW) radar. Applications of this type are discussed in [28] and [29].
Continuous PR sequences are also used extensively in digital communica-
tions. In many radar systems we transmit one period of the sequence.
Since the above properties assumed a periodic waveform, we must evaluate
the behavior for the truncated waveform. For small N, the correlation
function can be computed directly (e.g., Problem 10.4.3). We can show that
for large N the sidelobe levels on the 7-axis approaches JN (or VWT).
The time-frequency correlation function can be obtained experimentally.
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Fig. 10.28 |${t, f}| for pseudorandom sequence of length N = 15 (From [35]).

A plot for N = 15 is shown in Fig. 10.28. In many applications, the
detailed structure of ¢{r, f} is not critical. Therefore, in most of our discus-
sion we shall use the approximate function shown in Fig. 10.29. This func-
tion has the characteristics hypothesized on page 316. Thus, it appears that
the shift-register sequences provide a good solution to the combined ambi-
guity and accuracy problem.

0(r.f)

Average height taken as

1 (1_ 1
AWT awT

Fig. 10.29 Approximation to the ambiguity function of a pseudorandom sequence.
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10.4.3 Other Coded Sequences

Before leaving our discussion of coded pulse sequences, we should point
out that there are several alternatives that we have not discussed. The
interested reader can consult [14, Chapter 8] and [30] for a tutorial
discussion, or the original papers by Huffman [31], Golomb and Scholtz
[32], Heimiller [33], and Frank [34].

We should emphasize that pulse sequences are frequently used in
practice because they are relatively easy to generate, the optimum receiver
is relatively easy to implement, and they offer a great deal of flexibility.
Readers who are specializing in radar signal design should spend much
more time on the study of these waveforms than our general development
has permitted.

Up to this point we have assumed that only a single target is present.
In many cases, additional targets interfere with our observation of the
desired target. This problem is commonly called the resolution problem.
We discuss it in the next section.

10.5 RESOLUTION

The resolution problem in radar or sonar is the problem of detecting
or estimating the parameters of a desired target in the presence of other
targets or objects that act as reflectors. These reflectors may be part of
the environment (e.g., other airplanes, missiles, ships, rain) or may be
deliberately placed by an enemy to cause confusion (e.g., decoys, electronic
countermeasures, or chaff). It is convenient to divide the resolution

Interfering
targets \ Desired target

A

o (7d, wd)
L

Fig. 10.30 Target geometry for discrete resolution problem.
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Fig. 10.31 Geometry for continuous resolution problem.

problem into two categories:

1. Resolution in a discrete environment.
2. Resolution in a continuous (or dense) environment.

We now discuss our model for these two categories.

In Figure 10.30, we show the region of the 7, w plane that we must
investigate. The desired target is at coordinates 7,4, w,. A set of K interfering
targets are at various points in the 7, w plane. The desired and interfering
targets are assumed to be slowly fluctuating Rayleigh targets. In general,
the strengths of the various targets may be unequal. (Unfortunately, we
occasionally encounter the problem in which the interfering target strengths
are appreciably larger than the desired target strength.) We shall give a
detailed model for the discrete resolution problem in the next section.

In the continuous resolution problem, the interference is modeled as a
continuum of small reflectors distributed over some area in the 7, o
plane, as shown in Fig. 10.31. This model is appropriate to the reverbera-
tion problem in sonar and the clutter problem in radar. We whall discuss
it in more detail in Chapter 13 as part of our discussion of distributed
targets.

We now consider the discrete resolution problem in detail.

10.5.1 Resolution In a Discrete Environment: Model

In this section, we consider a typical resolution problem. The particular
example that we shall discuss is a detection problem, but similar results
can be obtained for estimation problems.
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We want to decide whether or not a target is present at a particular point
(74, ) in the 7, w plane. For algebraic simplicity, we let

7, =0 (165)
and
w,; = 0. (166)

There are two sources of interference:

1. Bandpass white noise with spectral height Ny/2.

2. A set of K interfering targets located at (v;, w,), i=1,2,...,K.
We model these targets as slowly fluctuating point targets whose location
and average strength are known. The fact that exactly K interfering targets
are present is also assumed to be known.

The transmitted signal is

sd(t) = V2E, Re [f(De™], (167)

where f(t) is the normalized complex envelope.
The complex envelope of the received signal on Hj is

— | K
#(t) = VE, [Z b f(t — T,.)efwff} +(), —oo<t< o:H, (168)

When the desired target is present, the complex envelope is

—_ K
#(t) = VE, [Bdf(t) + Z b, f(t — Ti)ei”’"] + W(1), —0 <t < o0:H;.
(169)

The multipliers b, and b, are zero-mean complex Gaussian variables that
are statistically independent with unequal variances:

E[bb}] = 20/, (170)
E[bb}] =200, i,j=12,...,K, (171)
and

E[b,b,] = E[bb,] = E[b;b}] = E[b;b,] =0, i=1,...,K. (172)

There are several issues of interest with respect to this model. The first
two concern the receiver design, and the next two concern the signal
design.

1. We might assume that the receiver is designed without knowledge of
the interfering signals. The resulting receiver will be the bandpass matched
filter that we derived previously. We can then compute the effect of the
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interfering targets on the receiver performance. We refer to this as the
conventional receiver problem.

2. We can design the receiver using the assumed statistical properties
of the interference. We shall see that this is a special case of the problem of
detection in colored bandpass noise that we discussed in Section 9.3. We
refer to this as the optimum receiver problem.

3. We can require the receiver to be a matched filter (as in part 1)
and then choose f(t) to minimize the interference effects.

4. We can use the optimum receiver (as in part 2) and choose the signal
to minimize the interference effects.

We now discuss these four issues.

10.5.2 Conventional Receivers

The performance of the conventional receiver can be obtained in a
straightforward manner. If we use a bandpass filter matched to f(r), the
optimum receiver performs the test

H,

2
zy (173)
H

]

K7 di

-0

liwo -

[see (9.36) and (9.39).] We use the subscript wo to indicate that the test
would be optimum if the noise were white. Now, since I, is a complex
Gaussian variable under both hypotheses, the performance is completely

determined by
i 2 7 2
Awo A E[II - E“lwol |H0] (174)
E“iwol- ‘ H()]

[see (9.49).] To evaluate the two expectations in (174), we substitute
(168) and (169) into the definition in (173). The denominator in (174) is

EUIL, 2| H,) = { f [ E, zb J(t = et 4 w(t)} F*) de
© __ K
X f_ |: g F*(u — 7,)e IO 4 w*(u)jl Fu) du} (175)

Using the independence of the b, and the definition in (18), this reduces to

Ell,|* | Hol = EE 9(ri,0) + No, (176)

where
E, A2Eop? a77)
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is the average energy received from the ith interfering target. Similarly,

Elll,ol* | Hy] = El1,,)*| H) = E,,, (178)
where
E, = 2Eo. (179)

is the average received energy from the desired target. Then

GZ I JTx'il

A, =

wo

(180)

K
L+ 3 (B N0

The numerator corresponds to the performance when only white noise is
present. The second term in the denominator represents the degradation
in the performance due to the interfering targets. We see that the per-
formance using the conventional matched filter is completely characterized
by the average strength of the return from the interfering targets and the
value of the ambiguity function at their delay and Doppler location.

Conceptually, at least, this result provides the answer to the third issue.
We design a signal whose ambiguity function equals zero at the K points
in the 7, w plane where the interfering signals lie. Even if we could carry
out the design, several practical difficulties remain with the solution:

1. The resulting waveform will undoubtedly be complicated.

2. Each time the environment changes, the transmitted signal will have
to change.

3. The performance may be sensitive to the detailed assumptions of the
model (i.e., the values of ; and w),).

On the other hand, there are a number of physical situations in which our
solution gives a great deal of insight into how to design good signals. A
simple example illustrates the application of the above results.

Example. Consider the multiple-target environment shown in Fig. 10.32. We are
interested in detecting zero-velocity targets. The interfering targets are moving at a
velocity such that there is a minimum Doppler shift of wy. We want to design a signal
such that

0(r, w) =0, |w| > w,. (181)

We could accomplish this exactly by transmitting

7= \/4:" sin ol (182)
wy ¢

This result can be verified by looking at the ambiguity function of the rectangular pulse
in Example 1 (page 280) and using the duality result in Property 6 (pages 309-310).
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Fig. 10.33 Contour of ambiguity function of rectangular pulse.
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On the other hand, we can make

0(r, w) ~0, |o] > w, (183)
by transmitting
1
-;/-: s 0<Lt<LT,
T

f@) = ) (184)

0, elsewhere, T>» il .

,

0

This solution is more practical. A typical contour of the resulting ambiguity function is
given in Fig. 10.33, and is shown superimposed on the interference plot in Fig. 10.34.
The reason for this simple solution is that the interference and desired targets have some
separation in the delay-Doppler plane. If we had ignored the resolution problem, we
might have used some other signal, such as a short pulse or a PR waveform. In the

target environment shown in Fig. 10.32, the interfering targets can cause an appreciable
degradation in performance.

The result of this example suggests the conclusion that we shall probably
reach with respect to signal design. No single signal is optimum from the
standpoints of accuracy, ambiguity, and resolution under all operating
conditions. The choice of a suitable signal will depend on the anticipated
target environment.

Now we turn to the second issue. Assuming that we know the statistics
of the interference, how do we design the optimum receiver?

10.5.3 Optimum Receiver: Discrete Resolution Problem

Looking at (168) and (169), we see that the sum of the returns from the
interfering targets can be viewed as a sample function from complex
Gaussian noise processes. If we denote the first term in (168) as 7i,(), then

A(t) = \/E, [i:lsif(t — T,.)ej”’f‘:\, (185)

and we have the familiar problem of detection in nonwhite complex
Gaussian noise (see Section 9.3). The covariance function of 7i,(?) is

K
R(t,u)=3 E, f(t — ¥ — 7)o, —0 < t,u < 0. (186)
i=1

We have used an infinite observation for algebraic simplicity. Usually f(r)
has a finite duration, so that K,(¢, u) will be zero outside some region in the
(¢, u) plane. From (9.69), the optimum receiver performs the operation

2

27 (187)

Ty
f HOZH(0) di

T:
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Fig. 10.35 Optimum receiver.

where g(?) satisfies (9.74). To find f{(t), we substitute (188) into (9.74). The
result is

or K n " .
70 = [ [ 2B = 7" =m0 | gt du + Mgl

—o <t < o (188)

We see that this is an integral equation with a separable kernel (see pages
I-322-1-325). It can be rewritten as

K ©
70 = 3 £, 7 = g ( | 7o = e gty au) + Nego,

—oo <t < oo (189)
The solution to (189) is

K
g1 =g + 3 8./t — 1),  —w<t< oo, (190)
i=1

where g, and g, i=1,..., K, are constants that we must find. The
optimum receiver is shown in Fig. 10.35. The calculation of the constants
is a straightforward but tedious exercise in matrix manipulation. Since
this type of manipulation arises in other situations, we shall carry out the
details. The results are given in (201) and (202).

Calculation of Filter Coefficients. We first define four matrices. The coefficient
matrix b is

pal .| (191)
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The interference matrix f, (t)is
f(t — Tpeiert
F(t — 7y)eiont
fna : . (192)

fe - T )eioxt
In addition, we define

0,2 0
0,2
A A EE[bb]] = 2E,
0 ox?
E,, 0
72.
- _ (193)
0 E,,
and
- Ty. ~
6= f f,0f ) dr. (194)
T

i

Looking at (192) and (194), we see that all the elements in P can be written in terms of

time-frequency correlation functions of the signal. The covariance function of the
colored noise is

R,(t, u) = F,T (AT * (). (195)

Rewriting (190) in matrix notation gives

20 = 2,5 + 876,01

=g, f) + T8, (196)
where
&1
ga 197
1359

Substituting (195) and (196) into (188), we have

fiy= f " EAORE @) + Nyt — )gaf @ + FT W) du. (198)

—00
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This reduces to

J6) = 2, 5,7 (D8, + Nog o J0) + GT(OAR*E + Nof, T (108, (199)
where
@ ~
Py = f f *)f(w) du. (200)
Solving (199), we have ”
£y = L (201)
d No
and
. 1 [ L
g= _W[I+EAP ] APg: (202)

This completely specifies the optimum receiver.
Using (196), (201), and (202) in (9.77), we find that the performance is determined by

A —E'l—— 1., I+ 10
O—No No pa N‘(‘)Ap Apdj - (203)

To illustrate these results, we consider a simple example.

Example. Single Interfering Target. In this particular case, the complex envelope of the

return from the desired signal is V E, byf (1) and the complex envelope of the return from
the single interfering target is

ﬂ(]‘) = '\/E; Elf([ —_ frl)ejwlt. (204)
Thus, f3(t), & A, g, and p, are scalars. Using (202), we obtain
. 1 20,2 ~ (205)
17 TN\ Ny + 202 )P0
observing that
p g = J 1:;‘ W)f () du = J F@f*@ — reierv du (206)
—0 —o
and _
E, = 2E;02, (207)

we can write the performance expression in (203) as

E EyIN,
A =21 — —20 9>+, w)}. 208
o No{ T BN, v (208)
The ratio of A, to E,/N, is plotted in Fig. 10.36. This indicates the degradation in
performance due to the interfering target.
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Fig. 10.36 Performance of optimum receiver with single interfering target.

The improvement obtained by using optimum filtering instead of conventional filtering
can be found by comparing (208) and (180). The ratio of A, to A, (the performance
using a conventional matched filter) is

Er E—I/No

— 1l = —0(,

RA 2 = — . (209)
A, E, 1+E10( )‘1
]
This reduces to
2

=14+ (EI/N") 0(ry, w1 — 0(ry, 0] (210)

T + BNy

The ratio is plotted in Fig. 10.37 for various values of £;/N, and 0(7y, ;). We see that
the function is symmetric about 0(y, w;) = 0.5. The behavior at the endpoints can be
explained as follows.
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1. As 6(ry, ®,) — 1, the interference becomes highly correlated with the signal. This
means that

A@) = ft — meiort ~ f(1), @11)
so that
1 1
80 = O + B0 = (Tv; + gl) 70). @12)

Thus, the optimum and conventional receivers only differ by a gain. Notice that the
performance of both receivers become worse as 6(r;, w;) approaches unity.

2. As 6(ry, w;) =0, the interference becomes essentially uncorrelated with the
signal, so that the optimum and conventional receivers are the same. Thus, if we have
complete freedom to choose the signal, we design it to make 0(r;, w;) small and the
conventional matched filter will be essentially optimum.

100 — I T T I T I —
70: :
e |
a0} i

30
T 20

10

A O O N

| | | ! | | | L

1 1
0 005 01 0.2 0.3 04 0.5
(71, w1)) —>

Fig. 10.37 Relative performance of optimum and conventional receivers: single inter-
fering target.
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The conclusions of this simple example carry over to the general
problem. If possible, we would like to make 6(r;, w,) zero for all other
interfering targets. If we can accomplish this, the optimum and conven-
tional receiver will be the same. When 6(7,, ;) and E;/N, are large for
some values of i, appreciable improvement can be obtained by using the
optimum receiver. Notice that our design of the optimum receiver assumes
that we know the range and velocity of the interfering targets. In many
physical situations this is not a realistic assumption. In these cases we
would first have to estimate the parameters of the interfering targets and
use these estimates to design the optimum receiver. This procedure is
complex, but would be feasible when the interference environment is
constant over several target encounters.

This completes our discussion of the discrete resolution problem, and
we may now summarize our results.

10.5.4 Summary of Resolation Results

In our study of the discrete resolution problem, we have found that there
are two important issues. The first issue is the effect of signal design.
Signals that may be very good from the standpoint of accuracy and
ambiguity may be very poor in a particular interference environment.
Thus, one must match the signal to the expected environment whenever
possible.

The second issue is the effect of optimum receiver design. Simple ex-
amples indicate that this is fruitful only when the correlation between the
interference and the desired signal is moderate. For either small or large
correlations, the improvement over conventional matched filtering
becomes small. If one can design the signal so that the target return is
uncorrelated with the interference, the optimum receiver reduces to the
conventional matched filter. In cases when this is not practical, the optimum
receiver should be used to improve performances.

We have chosen a particular model of the resolution problem in order
to illustrate some of the important issues. Various modifications in the
model can be made to accommodate particular physical situations. Two
typical problems are the following:

1. The location and number of the interfering targets are not known.
We design a receiver that estimates the environment and uses this estimate
to detect the target.

2. The targets are known to be located in a certain region (say ;)
of the 7, w plane. The signal is fixed. We design a receiver that reduces the
subsidiary peaks (sidelobes) in Q; without reducing the value at the correct
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target location too much. This problem is usually referred to as the *“mis-
matched filter”” or “sidelobe reduction” problem.

A great deal of research has been done on the resolution problem, because
it is the critical issue in many radar/sonar systems. There are a number of
good references that the interested reader can consult (e.g., [47]-[59]).
There is also a great deal of literature on the intersymbol interference
problem in digital communication which is of interest (e.g., [61]-[64]).
We have confined our discussion in this section to the discrete resolution
problem. After we have developed a model for singly-spread and doubly-
spread targets, we shall return to the continuous resolution problem.f

10.6 SUMMARY AND RELATED TOPICS

We first summarize the results that we have obtained, and then discuss
some related topics.

10.6.1 Summary

In this section we have studied the problem of estimating the range and
velocity of a slowly fluctuating point target. The model of interest is
characterized by several features:

1. The signals and random processes of interest are bandlimited around
some carrier frequency. This property enabled us to represent the signals
and processes either by two real low-pass waveforms or by one complex
waveform. Choosing the latter, we reformulated our earlier results in
terms of complex quantities. Other than factors of 2 and conjugates in
various places, the resulting equations and structures are familiar.

2. The effect of the slowly fluctuating target is to multiply the signal by a
complex Gaussian variable. Physically, this corresponds to a random
amplitude and phase being introduced into the reflected signal. By
assuming that the signal is narrow-band, we can model the effect of the
target velocity as a Doppler shift. Thus, the received signal is

s(f) = V2E, Re [Bf(t — r)e’t@ro)), 213)

Using this model, we looked at the problem of estimating range and
velocity. The likelihood function led us directly to the optimum
receiver.

1 The reader who is only interested in the resolution can read pages 459-482 at this point.
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In evaluating the performance of the receiver, we encountered the
ambiguity function of the signal. Three separate problems were found to
be important:

Accuracy. If we can be certain that the error is small (i.e., we are looking
at the correct region of the 7, w plane), the shape of the ambiguity function
near the origin completely determines the accuracy. The quantitative
accuracy results are obtained by use of the Cramer-Rao inequality.

Ambiguity. The volume-invariance property of the ambiguity function
shows that as the volume in the central peak is reduced to improve accur-
acy, the function has to increase somewhere else in the 7, w plane. Periodic
pulse trains, linear FM signals, and pseudo-random sequences were
investigated from the standpoint of accuracy and ambiguity.

Resolution. The possible presence of additional interfering targets gives
rise to the discrete resolution problem. The principal result of our discus-
sion is the conclusion that the signal should, if possible, be matched to the
environment. If we can make the value of the ambiguity function, 6(r, w),
small at those points in the 7, w plane where interfering targets are
expected, a conventional matched filter receiver is close to optimum.

We now mention some related topics.

10.6.2 Related Topics

Generalized Parameter Sets. We have emphasized the problems of
range and Doppler estimation. In many systems, there are other param-
eters of interest. Typical quantities might be azimuth angle or elevation
angle. Because the extension of the results to an arbitrary parameter set is
straightforward, we can merely state the results.

We assume that the received signal is r(t), where

K1) = V2 Re [{BVE, f(t, A) + w(D}e™], —oo <t< 0. (2l4a)

Here A is a nonrandom vector parameter that we want to estimate, and
Ww(t) is a complex white Gaussian process. We also assume

f A dt =1  forall A€ 4. (214b)

The complex function generated by the optimum receiver is

IA) = f N () f*(t, A) dt, (215)

—0
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and the log likelihood function is

In A(A) = L _&
NoE, + N,
[by analogy with (6)]. The function in (216) is calculated as a function of
M parameters; A,, A,, ..., Ay The value of A where In A(A) has its
maximum is &,,,. Just as on page 277, we investigate the characteristics of
In A(A) by assuming that the actual signal is f(¢, A,). This procedure
leads us to a generalized correlation function,

1iA)® (216)

S(A,A,) A f 7, AR A) di, @17)
and a generalized ambiguity function,
(A, Ag) 2 [(A, A))I* (218)

We should also observe that the specific properties derived in Section 10.3
apply only to the time-frequency functions. The problems of accuracy,
ambiguity, and resolution in a general parameter space can all be studied
in terms of this generalized ambiguity function.

The accuracy formulas follow easily. Specifically, one can show that
the elements in the information matrix are

'l 2
J,=— E—( £, ): 9 ya, Aa)} (219)
No\E, 4+ N,/ |04, 04, A=A,

Some interesting examples to illustrate these relations are contained in the
problems and in Array Processing (see [36] also).

Mismatched Filters. There are several cases in which the filters in the
receivers are not matched to the signal. One example is estimation in the
presence of colored noise. Here the optimum filter is the solution to an
integral equation whose kernel is the noise covariance function (e.g.,
pages 247-251, 329-334). A second example arises when we deliberately
mismatch the filter to reduce the sidelobes. The local accuracy performance
is no longer optimum, but it may still be satisfactory.

If the filter is matched to §*(¢), the receiver output is
2

(220)

[* gy an
By analogy with (17) and (18), we define a time-frequency cross-correlation
function,

(T, ) & f f'(: - I) g*(t + ;) et dt, (221)

2

o@D
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and a cross-ambiguity function,
O5(7, ) & |ye(7, W) (222)

The properties of these functions have been studied by Stutt [37], [44]
and Root [38]. (See also Problems 10.6.2-10.6.5 and [68], [74], and [75].)

Detection of a Target with Unknown Parameters. A problem of frequent

interest is the detection of targets whose range and velocity are unknown.
The model is

(1) = N2E, J(t — e + W(1), —o <1< w:H, (223)

(1) = w(t), —00 <t < w:H, (224)
where 7 and o are unknown nonrandom parameters. Two approaches
come to mind.

The first approach is to use a generalized likelihood ratio test (see
Section I-2.5). The test is

max {
7,0
The threshold y is adjusted to give the desired Pj. The performance of this
test is discussed in detail by Helstrom [39].
The second approach is to divide the region of the 7, w plane where
targets are expected into M rectangular segments (see discussion on
pages 302-303 on how to choose the segments). We denote the 7, @

coordinates at the center of the ith cell as 7;, w,. We then consider the
binary hypothesis problem

fw FOf*(t — T)e i dt

2\ Hi
} > 9. (225)
H,

[

i(t) = x/2—E_, (t — 7)e + (), —0 <Lt < oo,
with probability p, = ;-; . i=1,2,...,M:H, (226)
and
(1) = w(1), —w < t < 0:H, (227)

This is just the problem of detecting one of M signals that we discussed on

page [-405. As we would expect, the performances of the two systems are
similar.

Large Time-Bandwidth Signals. In some sonar systems the bandwidth
of the signal is large enough that the condition

WT & < (228)
2v
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given in (9.23) is not a valid assumption. In these cases we cannot model the
time compression as a Doppler shift. Several references [69]-[73] treat this
problem, and the interested reader should consult them.

This completes our discussion of slowly fluctuating targets and channels.
We now consider the next level of target in our hierarchy.

10.7 PROBLEMS

P.10.1 Receiver Derivation and Signal Design

Problem 10.1.1. The random variable 7i(r, ) is defined in (13). Prove that the probability
density of 7i(r, ) is not a function of r and w.

Problem 10.1.2. Consider the Gaussian pulse with linear FM in (44a).
1. Verify the results in (46)—~(48) directly from the definitions in the Appendix.
2. Verify the results in (46)-(48) by using (96)-(98).

Problem 10.1.3. Let

2t
Fo) = csinz(%), 0<1<T,

where c is a normalizing constant. Find 6(r, o).
Problem 10.1.4. Let
J@©) = h®) + /0,
where
— 3 O S t S T’
A0 ={VT !
0, elsewhere,
and

e~iot, T,<t<T,+ Ty

A0 ={VT,
0, elsewhere.
Assume that

T, > Tl'
1. Find 0(r, w).
2. Plot for the case

T, K Ty,

W, 1

2y
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P.10.2 Performance Analysis
Problem 10.2.1. Derive the expressions for J;, and Jy, that are given in (64) and (65).

Problem 10.2.2. Derive the expressions in (96)-(98).

Problem 10.2.3. Consider the expression in (6). Expand Z('r, w) in a power series in
7 and w around the point

—_— A

T = Tml,
A

w = wm,.

Assuming that the errors are small, find an expression for their variance.

P.10.3 Properties of ¢(t, ) and 0(t, w)

Problem 10.3.1. In Property 5 we derived an alternative representation of ¢(r, ).
Prove that another alternative representation is

—jr/ y
pr. ) = ﬂ f(ﬁ - i) F¥(joo — jaerss+iatl2 do d.

Problem 10.3.2. The transmitted waveform, f(t), has a Fourier transform,

rpy={vi V=P
0, [fl>w.
Find ¢{r, f}.

Problem 10.3.3. The transmitted waveform, f(¢), has a Fourier transform which can
be written as

=—n
where
1
~ ipy—_ ) | | S W:
U{f}={(vw f
0, |f! > W,
W, W,

and c is a normalizing factor.

1. Find ¢{-r,f}.
2. How would you synthesize f()?
Problem 10.3.4. Partial Volume Invariances. Prove

j " B2 | P + f}2 o = f " ofr, ).

—0 —
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Notice that this is a partial volume invariance property. The total volume in a strip of
width Ar at some value of 7 cannot be altered by phase modulation of the waveform.

Problem 10.3.5.
1. Prove

f | (D2 | f( + |2dt = [ 6{~, f} dr (P.1)
directly from the definition.

2. Prove the relationship in (P.1) by inspection by using the result of Problem 10.3.4
and the duality principle.
Note: This is another partial volume invariance property.

Problem 10.3.6.
1. Expand the ambiguity function, 6{r, f}, in a Taylor series around the origin.
2. Express the coefficients of the quadratic terms as functions of 12, wt, and w2,
Problem 10.3.7 [40]. Derive the following generalization of Property 9. Assume

11 €12

Co1 Coo
and

$a{r. [} ~ A0
If

fot) = Iclll%f df exp [errcuf(t - %zf)]
X f_w A exp [—-j2rrz (f - %z)] dz,

then

|¢’2{“"f}| = |¢1{cn" + ¢ fs —Coym — szf}l-

Problem 10.3.8 [12]. Derive the following ‘‘volume” invariance property:
1
f J B £} drdf < - 0(n. 1),
00

where p is an integer greater than or equal to 1.
Problem 10.3.9 [41]-[43]. Assume that we expand §10) using a CON set,

fin= % fi (), —o <t< .

i=1

0
dadr.f 2 f ﬁi(t - %) u¥ (t + g) 22Tt df
-0

denote the time-frequency cross-correlation function of #,(¢) and ur(t).
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1. Prove

f j birlr (102 (o} dr df = 81 1.

=00

2. Compare this result with Property 3.
3. Prove

41y =3 3 fftpalns)
and

co AfifE = f f b7, [Yéhin. £} dr df.

Problem 10.3.10. The Hermite waveforms are

2 . —
fa) = == "*H,2V7), —wo<t<o, n=12,..., (I
Vn!
where H,, (1) is the nth-order Hermite polynomial,
dn
H,(1) = (—l)"e‘zﬂm e 2,  —w<t< oo, (P.2)
1. Find F{f}.
2. Prove that
$alr.f} =exp [—- 1—2r (E+f 2):' L,[n(z* + ¢, (P.3)

where L,(z) is the nth-order Laguerre polynomial

1 dr
— e — (x"e™™), z 20,
L,(@@) ={n! da"

0, z < 0.

3. Verify that your answer reduces to Fig. 10.8 for n = 1.
Comment: Plots of these waveforms are given in [46].
4. Notice that the time-frequency autocorrelation function is rotationally symmetric.
a. Use this fact to derive F{f} by inspection (except for a phase factor).
b. What does Property 9 imply with respect to the Hermite waveforms?
Problem 10.3.11 [14]. Let

1 . 2mt T
7 = \/?exp[jAﬂsm—;;], |t|<—2,

0, elsewhere.
1. Find F { f }

2. Find |${r, f}|.
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Problem 10.3.12 [14]. Let

2kE\A
f) = (___) ' e—(kP~jct)t? -0 <t < oo,
™

This is a pulse with a Gaussian envelope and parabolic frequency modulation.
Find |¢{r, f}|.
Problem 10.3.13. A waveform that is useful for analytic purposes is obtained from the
F(t) in (32) by letting
T—0
and
n— 0O,

while holding nT constant.
We denote the resulting signal as iz(?).
1. Plot |¢{r, f}| for this limiting case. Discuss suitable normalizations.
2. Define
©
§i0O) =f h(Dig(t — 7)dr.
—o0
Express ¢7{r, f} in terms of ¢,~6{r,f}.

Problem 10.3.14. Consider the problem in which we transmit two disjoint pulses,
A(1) and £5(¢). The complex envelope of received waveform on Hj is

F(t) = VE, b fi(t — 1)ei®t + VE, byfy(t — D)ei®t + (1), —oo <t < o Hy

The multipliers 5, and b, are statistically independent, zero-mean complex Gaussian
random variables,

E[151‘2] = 20'172.
On H,, only w(t) is present,
1. Find the likelihood function and the optimum receiver.
2. How is the signal component at the output of the optimum receiver related to
¢i{7. f} and ¢y{r, f}?
Problem 10.3.15. Consider a special case of Problem 10.3.14 in which fi(®) is a short
rectangular pulse and f,(¢) is a long rectangular pulse.

1. Sketch the signal component at the output of the optimum receiver.

2. Discuss other receiver realizations that might improve the global accuracy. For
example, consider a receiver whose signal output consists of 6,{r, f} times 6,{r, f}.

P.10.4 Coded Pulse Sequences
Problem 10.4.1. Consider the periodic pulse sequence in Fig. 10.21. Assume that

w, = (n — l)wA,
where

g
>

1

i

N
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1. Find |¢(r, w)|.
2. Plot the result in part 1.
Problem 10.4.2. Consider the signal in (145). Assume that
a=1,
a, =1, with probability 4, forn =2,...,7,
a, =0, with probability %, for n = 2,...,7,
ag = 1.
1. Find E{|¢(, w)|}.

2. Discuss the sidelobe behavior in comparison with a periodic pulse train.
3. How would you use these results to design a practical signal ?

Problem 10.4.3. Consider the three-stage shift register in Fig. 10.26. Compute qS{-r, w}

for various initial states of the shift register. Assume that the output consists of one
period.

Problem 10.4.4. Consider the shift register system is Fig. P.10.1.

)
Fig. P.10.1

1. Verify that this feedback connection gives a maximum length sequence. We use the
notation [4, 3] to indicate that the outputs of stages 3 and 4 are fedback.

2. Does the shift register with connections [4, 2] generate a maximum length
sequence ?

Problem 10.4.5.

1. Consider a shift register with connections [5, 3]. Verify that it generates a maximal
length sequence.

2. Does the shift register with connections [5, 4, 3, 2] generate a maximal length
sequence ?

3. Does the shift register with connections [S, 4, 3, 1] generate a maximal length
sequence ?

Problem 10.4.6. Verify that shift registers with connections [6, 5], [6, 5,4,1],and[6, 5, 3, 2]
generate maximal length sequences.
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P.10.5 Resolution

Problem 10.5.1. Consider the following three hypothesis problem.

F@)= VE b ft — r)eirt + VE,b,f(t — 1p)ei®t +io(1), —oo <1< o:H,,
F(1) = VE b, f(t =m)ei®r! + W(1), —0 <t <o Hy,
() = w(1), —o0 <t < : Hy

The multipliers 5, and b, are zero-mean complex Gaussian random variables with
mean-square values 20,% and 20,2. The parameters 7, 75, ®;, and w, are assumed known.
The additive noise is a complex white Gaussian process with spectral height N,.

Find the optimum Bayes test. Leave the costs as parameters.

Problem 10.5.2. Consider the same model as in Problem 10.5.1. We design a test using
the MAP estimates of |5,| and |5,).

1. Find |5,|, given that H, is true. Find IZ\II and |b,|, given that H, is true.
2. Design a test based on the above estimates. Compare it with the Bayes test in
Problem 10.5.1.
3. Define P as
Py = Pr [say H, or Hy | Hyl.
Find Py, and Py, .
1 2

Problem 10.5.3. Assume that a rectangle in the 7, w plane with dimension T, x Q, is of
interest. We use a grid so that there are M cells of interest (see discussion on pages 302—
303). In each cell there is at most one target. We want to estimate the number of targets
that are present and the cells which they occupy.

Discuss various procedures for implementing this test. Consider both performance
and complexity.

Problem 10.5.4. An alternative way to approach the optimum receiver problem in
Section 10.5.3 is to find the eigenfunctions and eigenvalues of the interfering noise
process. From (195),

Rt w) =TTOAf*@), —o <fu< .

We want to write

K (t,u) = iiqg,-(t)cl;i*(u), —0 <t,u< oo,

s

Il

=1

1. Find /T,- and ¢,(1). How many eigenvalues are nonzero?
2. Use the result in part 1 to find the optimum receiver.
3. Find A,

Problem 10.5.5. We want to communicate over the resolvable multipath channel shown
in Fig. P.10.2. To investigate the channel structure, we transmit a known sounding
signal with complex envelope f(t). The complex envelope of the received waveform is

3 o~
) =D V2b,ft — 1) + (),
=1
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/N

A A -

Transmitter Receiver
Fig. P.10.2

where the b; are independent zero-mean complex Gaussian variables with variances
20,2 and W(t) is a zero-mean complex Gaussian process with spectral height Ny. The
signal outputs of the three channels are disjoint in time. The r; are modeled as inde-
pendent, uniformly distributed, random variables, U[—T, T1], where T is large.

Derive the optimum receiver for estimating #; ...

Problem 10.5.6. Consider the following detection problem:

F(0) = V2Ebf() + w(t), T;<t< TyH,,
r(t) = w(t), T; <t £ Ty:H,.

The deterministic signal f(¢) has unit energy and is zero outside the interval (0, T).
[This interval is included in (T, T;).] The multiplier b is a zero-mean complex Gaussian
random variable,

E{|b]?} = 20,2.
The additive noise, W(t), is a complex zero-mean Gaussian process with spectral height
N
1. Find the optimum detector. Compute A,, Pp, and Pp.
2. Now assume that the received signal on H, is actually

F(t) = V2E, bf(t — 1’ + w(1), T;<t<TpHy,

where 7 and o are small. We process r(t) using the detector in part 1. Compute the
change in A as a function of = and w. Express your answer in terms of 6(r, w), the
ambiguity function of f(¢).

3. Design several signals that are insensitive to small changes in = and . Explain
your design procedure.
Problem 10.5.7. Consider the resolution problemdescribed in (173)-(180). A conventional
receiver is used. The degradation in performance is given by

K F
A, = T 0(T~,w~).
! igl NO ’ ‘
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Assume that the interfering targets all have zero Doppler relative to the desired target
and that E,, = E;. Then

K
A =1 o).
I No igl G(Tu 0)

Now assume that the targets are uniformly spaced on th: r-axis such that there is a
target in each successive Az interval. Defining

E]=AA1'

and letting K — oo and Ar — 0, we obtain the integral
A [ A
Ay =— 0(r,0)dr = — Ap.
=5 f (r,0)dr A
— o0

Comment: The resolution constant A, was first introduced by Woodward [60].

Prove that
0
Ap =f [E{f}1* df.
—c0

Notice that the signal f(¢) is always normalized.
Problem 10.5.8. Extend the ideas of Problem 10.5.7 to find a Doppler resolution constant

Ap éf 6{0, 1} df.

Prove that
o]
Ap =f | F()]4 dt.
—

Problem 10.5.9. Compute Ap, A ), and AgA p, for the following:
1. A simple Gaussian pulse (25).
2. A rectangular pulse.

Problem 10.5.10 [39, Chapter X]. Consider the following resolution problem. The
received waveforms on the four hypotheses are

r(t) = w(t), 0<t<T: H,,
r(t) = Af(t) + w(), 0<t<T: Hy,
r(t) = Bg(t) + w(), 0<t<T: H,,

r(t) = Af(1) + Bgt) + w(t), 0<Lt<T:Hj

The multipliers A and B are unknown nonrandom variables. The signals f(¢) and g(¢)
are known waveforms with unit energy, and

T
J f@)g()dt = p.
0

The additive noise w(t) is a sample function of a white Gaussian random process with
spectral height Ny/2. (Notice that the waveforms are not bandpass.) We want to derive
a generalized likelihood ratio test (see Section I-2.5).
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1. Assume that H is true. Prove that

1
1 — p?

Amy

T
f [f (@) — pgDIr(t) dt.
0
2. Find b,,,,.
3. Calculate E[a,,,], E[l;ml], Var [a,,,], Var [5m,], and Cov [a,,;, Sm,] under the four
hypotheses.
4. Assume that we use the test
. H,orH,
aml 2 ‘}’uy
HjorH,
H, gr H,

ml < Vb
HjorH,

b

Calculate Pg,, Pp,, Pry, and Pp,. Verify that both Pp, and Pp, decrease mono-
tonically as p increases.

Problem 10.5.11 [39, Chapter X]. Consider the bandpass version of the model in Problem
10.5.10. Assume that the complex envelopes on the four hypotheses are

(1) = W), 0<t<T:H,,
7 (t) = Ae?®af(t) + W(t), 0<t<T:H,
r(t) = Bei®og(t) + w(t), 0L t<T: H,,

r(t) = Aei®af(t) + Bei®og(t) + w(t), 0Lt < T: H,.

The multipliers 4 and B are unknown nonrandom variables. The phases ¢, and ¢, are
statistically independent, uniformly distributed random variables on (0,2n). The
complex envelopes f(t) and £(t) are known unit energy signals with

f fog*yde =73 .

The additive noise w(¢) is a sample function of a complex white Gaussian process with
spectral height N,.

A
1. Find 4,,, and b,,; under the assumption that H} is true.

2. Calculate Efa,,,], Elb,,,], Var [4,,], Var [b,,,], and Cov [4,,,, b,,,] under the
four hypotheses.

3. The test in part 4 of Problem 10.5.10 is used. Calculate the performance.

Problem 10.5.12 [39, Chapter X]. The model in Problem 10.5.11 can be extended to
include an unknown arrival time. The complex envelope of the received waveform on
Hyis

F(t) = Aei®af(t — 7) + Beiong(t — 7) + W(t), —o0 <t < 0:Hj.
The other hypotheses are modified accordingly.

1. Find a receiver that generates d,,;, b,,,;, and 7,;.

2. Find the corresponding likelihood ratio test.
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Problem 10.5.13. Consider the following model of the resolution problem. The complex
envelopes of the received waveforms on the two hypotheses are

N
() = Edf(t) + z Biei"’ff(t — T1)eioit + Ww(t); —owo <t < ow:H,
=1
N
F (1) = Biei?if (t — teiot + w(1), —0 <t < w:H,
i=1

The model is the same as that in Section 10.5.3 (page 329) except that the B; are assumed
to be unknown, nonrandom variables. The @; are statistically independent, uniformly
distributed random variables. The r; and w; are assumed known.

1. Find the generalized likelihood ratio test for this model. (Hint: Review Section
1-2.5))

2. Evaluate Py, and Py,
Comment: This problem is similar to that solved in [59].

P.10.6 Summary and Related Topics
Problem 10.6.1. Generalized Likelihood Ratio Tests. Consider the following composite

hypothesis problem
F(1) = V2E, bf(t — 1eiot + (1), —c0 <1< w:Hj,
F(1) = w(), —o <t < w:H,
The multiplier 5 is a zero-mean complex Gaussian variable,
E{|B%} = 20,%,
and w(¢) is a complex zero-mean Gaussian white noise process with spectral height N,
The quantities = and w are unknown nonrandom variables whose ranges are known:
<77,
wy < 0 < ;.

Find the generalized likelihood ratio test and draw a block diagram of the optimum
receiver.

Problem 10.6.2. The time-frequency cross-correlation function is defined by (221) as

$roim: [} =£: f(t - %)E* (t + %)en"ﬂ d.

ofa{""f} A |¢fy{"’f}l2-

In addition,

Assume that

f " | fojar = f " gl =1,

-0

1. Prove

ffo,,{v,f} drdf =1.
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2. Does 6,,{0, 0} always equal unity ? Justify your answer.
3. Is the equality

614(7.f} < 6,4{0, 0}

true ? Justify your answer.
Problem 10.6.3 [44]. As in (221), we define the time-frequency cross-correlation function

i brolm [} = f ( )g* (t + -) eizrftdr,

Verify the following properties.

' RN o A
2.

broi7 [} =J;°° f'(x)G*{y} exp |:j21r (g —zy — fr + -ry)] dz dy.
¢fg{7’f} = ¢yf{_'r’ —f}

ofa{'r’f} = evf{_"" _f}
Problem 10.6.4 [44]. Prove

f st LY, [eiteUs—m0) dr df = o, vl 9).

Problem 10.6.5 [44]. Prove

J:f Ofg{f,f}eimr(f:t—f’l/) dr df = ¢,(x, y)¢:‘ (z, y).

Problem 10.6.6. Consider the following estimation problem. The complex envelope of
the received signal is

F(t) = VE, f(t — Deiot + A(t) + w(t), —oo <1< oo,
The colored Gaussian noise has a spectrum
Sul@) = 25,
The complex white noise has spectral height N,.

1. Find the optimum filter for estimating ~ and w. Express it as a set of paths con-
sisting of a cascade of a realizable whitening filter, a matched filter, and a square-law
envelope detector.

2. Write an expression for the appropriate ambiguity function at the output of the
square-law envelope detector. Denote this function as 0,,(r, w).

3. Denote the impulse response of the whitening filter as l;w,(u). Express the ambiguity

function 6,,(r, ®) in terms of ¢,(r, ®), 0,(r, »), and I:w,(u). (Recall Property 11 on
page 311.)
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Problem 10.6.7 (continuation).

1. Derive an expression for the elements in the information matrix J [see (63)-(65)].
These formulas give us a bound on the accuracy in estimating = and w.

2. Is your answer a function of the actual value of = or the actual value of w?
Is your result intuitively logical ?

Problem 10.6.8. Consider the special case of Problem 10.6.6 in which

Ny=0
and
in2 (22 0<1<T
csin“|{—1t], <tLT,
fo = T
0, elsewhere.

Evaluate 0,,,(r, w).
Problem 10.6.9. Generalize the results of Problem 10.6.6 so that they include a colored
noise with an arbitrary rational spectrum.
Problem 10.6.10. Consider the model in (2144), but do not impose the constraint in
(214b).

1. Find the log likelihood function.

2. Evaluate the Cramér-Rao bound.

Problem 10.6.11. In this problem we consider the simultaneous estimation of range,
velocity, and acceleration.
Assume that the complex envelope of the received waveform is

F(t) = VEBYT — #(1) f(t — 7(t))ei20778) 4+ 30(t), —co0 <t < o0,
where
v o
) A v+t 45712
( JARET

The parameter 7, v, and « are unknown nonrandom parameters.

1. Find #,,;, 0,y;, and &g

2. Compute the Cramér-Rao bound.
See [65] or [66] for a complete discussion of this problem.
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