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The Simuiation Generation of Correlated Gaussian Random Sequences Based
on Modern Spectral Estimation

WANG Chao, WU De —wei, ZHAO Xiu-bin, TAO Xiao -yan

('The Telecommunication Engineering Institute, Air Force Engineering University, Xi’an,Shaanxi 710071, China)

Abstract: By u.tilizing the Levinson — Durbin algorithm of modern spectral estimation, the parameters of AR filter
with demanded correlation spectrum can be obtained. The output of the filter with the input of white Gaussian ran-
dom scquences, and its shift sequence then form a pair of Gaussian random sequences with the demanded correla-
tion coefficients, which can meet the occasions of correlated Rayleigh fading channels in wireless communication
and radar systems. Finally the validity of the method is proved by simulation results.
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