1995% 18 ®EFTREmXE #£ 32 % BHE £ 1%

WX 95-32B-1-9

A3 SfRES] ML 7ol o o] 0= srmslo] 3
AT I : 7FAIGH D dEs B el A

(Error Intensity Function Models for ML
Estimation of Signal Parameter, Part II
Applications to Gaussian and Impulsive Noise
Environments)

& #H £
(Joong Kyu Kim)

2 o

&4 Az mepujele] ML $£47] 45S B4 g 712y, o 1T g Edo tigh o)
(1)l A o]Fo) 1 u} girh. (1)oA] AFE FA7] A% dE Wi A& 2% Feajezbd ojwsh 24$-
A= Heg F gledl, B =Rl oF AAIH FAH7IY 88 B84 (14 Fxd LC(Level
Crossing), LM(Local Maxima) ¥ ALM(Approximate Local Maxima) 2dE¢ g4 2 A% 7}
£ Atk o1& &M 4 87 Ao =N A e EAEHs At mE A A 9ol 3
443 (coherent) YH2 Fgol F7lE EAshe @75l HEH F9E 72 naskint. 4 2de v
g &M, F47) Ao P F8F Ut vlFel HE de] #3F 9 37 1 od] (MSE : Mean
Squared Error), Zelx AMtabdel B34 ASE vlaAEs Aol #riste] 2 Az ALM Rgo] ML
FH7] &g A% 7Y e mdelehs A2E 48§ UUT

Abstract

The error intensity models for the ML estimation of a signal parameter have been
developed in a companion paper [1). While the methods described in (1) are applicable to any
estimation problem with continuous parameters, our main application in this paper is the time
delay estimation, and comparisons among the models derived in (1) (i.e. LC. LM, and ALM
models)have been made. We first consider the case where only additive Gaussian noise is
involved, and then the shot noise environment where coherent impulsive noise is also involved
in addition to the Gaussian noise. We compare the models in terms of the probability of error.
MSE(Mean Squared Error), and the computational complexity, which are the most important
performance criteria in the analysis of parameter estimation. In conclusion, the ALM model
turned out to be the most adequate model of all from the viewpoints of the criteria mentioned
above.
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Fig. 12. Error intensity function of LC
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environment.
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