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Sum of two random processes

N Gaussian random variables

W(t) = X(t)+ Y(t)
Rww (t,t+1)=E[W(t)W(t+ )]

=E[{X(@)+Y(t)}H{X(t+1)+Y(t+1)}]
= Rxx(t, t+T)+ Ryy(t, 1.'+’L') - ny(t,t+T) o Ryx(t,t+T)
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