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Detecting Deterministic Signals K’fp’é’r

The problem:
. HO: x(n) = w(n) or
. H1: x(n) = s(n) + w(n)

S(n) is the signal of interest
x(n) is the time series we observe

w(n) is the observation noise (Gaussian)

The best method for detecting a known signal in additive Gaussian
noise is a matched filter

A matched filter measures the correlation between the data and the

signal, normalized by the rms variation of the observation noise
15
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T
Define T = '
o s's
: 2 \ ;
Under HO: <T>=O, O, =]  —

Under H1: <T>=L STS, O'§=1

If T <y, then choose HO, if T > y, then choose H1
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T is a Gaussian random variable

R R S

= HO H1
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How do we choose the threshold, y?

If amplitude of s not known, we generally set y to control Pg
(Neyman-Pearson Criterion)

y*)dy
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w is (colored) Gaussian noise with autocorrelation matrix R
x Is the data
S is the signal of interest

T
H
Decide s is present if I = = (Hx) ( S) >y

J(Hs)" (Hs)

Looks like a simple matched filter!

How do we determine R?

If the noise is stationary, we can work in the frequency domain:

X(H)S (f)
e/ P(f) /
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Single Transit Statistics Kepler
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Single Event Statistics, o
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Transiting Planet Search Architecture Kep/er
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Stitch Quarters Together

Multiple Y Detrend Fill Intra-Quarter

Quarv > Edges Gaps

Corrected N
Flux
Time Series

Calculate CDPP
— Generate

Kebl Extend to ID Giant ID & Remove Sinale
epler »| Next Power —» . |—®| Phase-Shifting —» g
DB Transits . Event
of 2 Harmonics

Statistics

CDPP
Time Series

Single Event Statistics & CDPP Time Series

Fold Detection Statistics

Search for

o 0 Single Event »| Fold Single
anets”

Statistics Event Statistics

Threshold Crossing Events

Details here: https://archive.stsci.edu/kepler/manuals/KSCI-19081-002-KDPH.pdf
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A Kepler Example: Adaptive Whitening Ke
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@’ Excess Stellar Variability Kepler
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Original Noise Budget Reality (11.5 < Kp < 12.5)
(Kp=12): 17 ppm Shot Noise
14 ppm Shot Noise 13 ppm Instrument Noise
10 ppm Instrument Noise 20 ppm Stellar Variability
10 ppm Stellar Variability => ~29 ppm Total Noise

=> 20 ppm Total Noise
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« Stellar variability presents a fundamental limit on the detectability
of transiting Earth-like planets

» Adaptive matched filters can provide near-optimal detection of
Earth-size transits and characterize the observation noise

 Larger than expected stellar variability can be compensated for
by increasing the duration of the campaign

 Controlling instrumental noise and systematics is also very
Important as shot noise, instrument noise and stellar variability
should be comparable in a well designed mission



