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figéTnew.m

lambda=5;8ig2=1;N=30;A=sgrt {lambda*sig2/N) ;
nreal=5000;

for i=1:nreal

x0=randn (N, 1) ;x1=x0+A;
v0={mean(x0) ) "2/ (x0"*x0/N) ;
yvl={mean(xl})) "2/ (x1'*x1/N);
TOR(1,1)=N*y0;TiR{i, 1) =N*yl;
TO(i,1)=N*log(1/(1-yv0));
T1(i,1)=N*log(1/(1-y1}));

end

for i=1:51

Pfaa{i,l)=(i-1)}/50;

u=0Qinv {(Pfaa (i) /2) ;
Pda(i,1)=Q(u-sgrt {lambda} ) +Q (u+sgrt {lambda) } ;
end |

[Pfag, Pdg] =rocurve {T0,T1,51};

[PfaR, PdR] =rocurve {TOR, T1R, 51} ;

prleot {Pfag,Pdg,’'-.',PfaR,PdRr,'-',Pfaa,Pda, "--"')
xlabel ('Probability of false alarm {Pfa)')
vlabel { ' Probability of detection (Pd) ')
grid

print
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