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ABSTRACT

In this paper, we address the derivation of joint distributions and correlation coefficients for four pairs of
statistics used commonly in a number of signal detection schemes. The upper and lower bounds of the
correlation coefficients are obtained, and interesting relationships between the correlation coefficients are derived.
Explicit values of the correlation coefficients 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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