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Note:'t. I f a random process Nlt) i s f i r s t
2 8 . 4

a n d second o r d e r I n = 1 , 2 ) stationary,
a n d i f E [ * I t , ) ] a n d E [ * I t , )# l td ]
e x i s t , t h e n * I t ) i s wide-sense

stationary. T h e c o n v e r s e i s n o t t r u e .

2 . I f a R . P . * I t ) i s stationary ( 5 .5 .S),
i t i s a l s o w i d e - s e n s e stationary (W.s.si)
i f E [ * I t , ) ] a n d E [ * I t , )# I ta ] exist.

3 . I f N l t ) i s a w . 5 . S . R . P .
,

E [ * I t , ) # E z ) ] ,
C o v ( * I t , ) , # I t s ) ,

a n d t h e cor re la t ion coef f ic ient r
* I t , )X tz )

w i l l depend only o n t h e t i m e

difference t , - E z .
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(i) E ( X I E ) ] = E [cos (wett t f ) ]
= E [cos (woot) c o s (OH)-s in ( n o t ) s i n ( o ) ]

= § c o s Cwot)c o s 0 - s i n (not) s i n G)¥107 d o

t.IE#t.jIosEdo-s=.aotIs.Eao

= O i . E [ X t ) ] = O = cons tan t d

n.be Eveneao-sier..

*

µ,..,...,,,,,,,.
÷[§}
q÷÷÷,

o n e period = O

2 8 . 7

c o s A - c o s B = {[cos ( A tB ) t
COSCA-B)]

W ; E [ * I t , ) * I t a ) ]

= E [cos(woot,THO).coslwotzto)]

= E [{[cos (wok i t t i ) t 2 OH)+ c o s (Wolt,-tz))]
O

= { [ E{cos¥ttz)t2O)]t E [cos(woltitz))]
.

= {cos (wo It,-Ez))
o r
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( i) E [ * I t , ) ]
= O = cons tan t

( i ) E E # I t , ) H i t z ) ] = { c o s (woltitz))

A ¥ § f
t , a n d t z only

through £ , - t a .

i , A l t ) i s a i v . s o s R . P .
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f o r a r e a l r a n d om process.

For a complex random process *
K )

R# I t , , t z ) = E [ * It,) #HI] = (E- (Alta)#It,)*])*
= 'R,#Itzst,)
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He r e w i s r ad i an frequency Cuo t t h e outcome o f
experiment.)
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