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Random Processes and
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of | Y = Pot Boi(t) int tesms of pou)e?f spictsum) m’é
og x(‘c) if g, B, ase il constant®

goln R (T) = E[XCE) xR}

e

)
Ryy(T) = E[YCDY YT ] "'“‘ Aot BoX (L)

E[(ﬂoJr Box(t)) (Ho‘r BoX(L1T) )]
E[A ¥ AoBo X(EXT) 4 fo Box(t) + BZ x (£) X (ttT)]

= E[H(_?"] -\' HOBO E[X@‘\‘T)} -t—ﬂo Bo E[X(t)] + Bo
y L Ex¥GT)]

"

U

Ryy (1) = Ac + ﬂoBoﬂx + HoBoJJx ’r BZ R (T)

R\/V( ) = Ao 2 4+ 2AoBoMx T Bo Rxx (.'T)
now appytng PouT1eT tzans fovm Ob both sides:.

2 (W) + 8RoBoHx é(awg(w))—r B2 Sxx (W)
T5W) + 4R Bo MxTL (W) + By Sxx(Ww)
g
psb of X(t)

1-32) Assume o wahdom p?SOCQSS has o powed

cpect?® A T (T
Syx (W) = 9
0 elge wWheTe

b) RMS bandiwidth and|
hoh of the pzrocess

Find o) the avesed. posee

o) the, au\‘OCO?f?felahon ?unc

sl | a) Avew% Pou’e?f P= aﬂ f5xx(“)
-3 (o)
{q‘”’%ﬁ}o

“{aq 8} - ‘b W

)du.)




S T T R
b) (Rms Bandwith = L (W Sxx@)dw ==

-;m‘{ 3 45

(
S

X

N

! ,
5 &x i Cw)s= 4 W 4,8,

9

6)()(.((0) =4 (W] <b

< I veck () <= b SINC (%)

‘ ' 6 sinc (31)
d '. ./ o ’ ] ‘ 1 A

>
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— L 174 56T — 4 sineT 4 ‘B,L_‘_ 56T
~ gl T 3 =
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