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Bilateral z-Transform of Rxx[n]
N Gaussian random variables

Definition
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Discrete Time Fourier Transform of Rxx[n]

N Gaussian random variables
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Properties of Power Density Spectrum - DT
N Gaussian random variables

xx (/) >
SXX( ) = SXX(e+JQ) for real X[n]
Sxx (™) is real
= 7T Sxx (&) d2 = E[X?[n]]
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