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AutoCorrelation Function
N Gaussian random variables

Definition
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SXX (ω)e+jωtdω = A [RXX (t, t+ τ)]

SXX (ω) = lim
T→∞

E
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X (t1)e
+jωt1dt1
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X (t2)e
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T→∞

1
2T

+T∫
−T

+T∫
−T

E [X (t1)X (t2)]e
−jω(t2−t1)dt2dt1
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AutoCorrelation and Expectation
N Gaussian random variables

Definition

SXX (ω) = lim
T→∞
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E [X (t1)X (t2)]e
−jω(t2−t1)dt2dt1

E [X (t1)X (t2)] = RXX (t1,t2)

SXX (ω) = lim
T→∞
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RXX (t1, t2)e
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Young W Lim
Relationship between Power Spectrum and Autocorrelation Function



Inverse Transform
N Gaussian random variables

Definition

SXX (ω) = lim
T→∞
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