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Methods of Random Signal Detection with Rank
Statistics : Part 2. The Two-Sqgample Case
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ABSTRACT

The two-sample locally optimum rank detection scheme is obtained which uses rank and sign stat-
istics for detection of random signals in additive noise, It is shown that the detector is similar in structure to the
locally optimum detector for random signals and to the one-sample locally optimum rank detector for random signals,
It is also shown that the detector is a generalization of the two-sample locally optimum rank detector for known sig-

nals, In addition, the problem of two-sample locally optimum rank detection of random signals In multiple-input - case
1s considered briefly.
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