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Sum of two random processes
N Gaussian random variables

Definition

W (t) = X (t)+Y (t)

RWW (t, t+ τ) = E [W (t)W (t+ τ)]

= E [{X (t)+Y (t)}{X (t+ τ)+Y (t+ τ)}]

= RXX (t, t+ τ)+RYY (t, t+ τ)+RXY (t, t+ τ)+RYX (t, t+ τ)

Young W Lim Cross Power Density Spectrum



Young W Lim Cross Power Density Spectrum



Young W Lim Cross Power Density Spectrum


