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clear all
close all

% White versus colored Gaussian ncise
N = 300;

% white noise
w = randn(N,1};

subplot(3,1,1);
plot (0:N-1,w)};
title('White noise')

% colored noise {(low correlation)
q=.8;

r=q.”(0:N-1);

R = Toeplitz(r); % covariance matrix

iU,Dl=eig(R);

w=U*sqgrt (D) *randn(N,1); % randn generates IID samples.
% this correlates the samples

subplot(3,1,2)

plot{0:N-1,w);

title('Colored noise (low correlation)');

% colored noise (high correlation)
ag=.99;
r=g.”{0:N-1);

R = Toeplitz(r); % covariance matrix

[U,D]=eig(R);

w=U*sqrt (D} *randn(N,1); % randn generates IID samples.
% this correlates the samples

subplot(3,1,3)

plot (0:N-1,w);

title('Colored noise (high correlation)');
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