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Signal-to-Noise Ratio
N Gaussian random variables
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Matched Filter for Colored Noise
N Gaussian random variables
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Schwarz Inequality (1)
N Gaussian random variables
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Schwarz Inequality (2)
N Gaussian random variables
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Matched Filter for White Noise
N Gaussian random variables

Definition

Hopt(ω) = KX ∗(ω)e−jωt0

hopt(t) = Kx∗(t0− t)

hopt(t) = Kx(t0− t)
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