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Correlation Coefficients between Some Nonparametric Statistics
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Hyun Joo* Associate Member, lickho Song**, Jinsoo Bac*' Lifelong Members

o ERelME A% AuelN ¥

20, JAFEY 4o} g o

e oA de FALA oA
=

AFE Az 7] & o 22 IS

p

Key Words : signal detection, test statistics, correlation coefficient, nonparametric statistic, statistical
signal processing.

ABSTRACT

In this paper, we address the derivation of joint distributions and correlation coefficients for three pairs of
statistics used commonly in a number of signal detection schemes. The upper and lower bounds of the
correlation coefficients for the three pairs are obtained, and interesting relationships between the correlation
coefficients are derived. Explicit values of the correlation coefficients evaluated for some meaningful distributions
are given in the form of tables and figures for easy reference. The results in this paper should be useful in

comparing various detection statistics.
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