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On the Analysis of OU Process by Wavelet and its Application

to the Detection of Isolated Signal

Yasuo TACHIBANA* and Akihiro SHIMA**

Abstract

This paper deals with a detection method of isolated useful signal in the ground noise. We

propose a subset of the spectrum of Haar’s and Daubechies’ Wavelet.

The ratio of the power

spectrum sum on the proposed subset and total power spectrum sum is used for the detection
process. Also, we use OU (Ornstein-Uhlenbeck) process for the ground noise model and 1 period
sinusoid function for the approximation of the useful signal. We show the appropriateness and
effectiveness of the proposed method by some numerical examples.
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