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Power Density Spectrum of a Complex Process Z (t)
N Gaussian random variables

Definition

SZZ (ω) =
∫ +∞

−∞y
RZZ (τ)e

−jωτdτ

RZZ (τ) =
1
2π

∫ +∞

−∞y
SZZ (ω)e+jωτdω

ŜZZ (ω) =
∫ +∞

−∞y
R̂ZZ (τ)e

−jωτdτ

R̂ZZ (τ) =
1
2π

∫ +∞

−∞y
ŜZZ (ω)e+jωτdω
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Power Density Spectrum of a Jointly WSS Complex Process
Zm(t)and Zn(t)
N Gaussian random variables

Definition

SZmZn(ω) =
∫ +∞

−∞y
RZmZn(τ)e

−jωτdτ

RZmZn(τ) =
1
2π

∫ +∞

−∞y
SZmZn(ω)e+jωτdω

RZmZn(τ)⇐⇒ SZmZn(ω)
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Pseudo Power Density Spectrum of a Jointly WSS Complex
Process Zm(t)and Zn(t)
N Gaussian random variables

Definition

ŜZmZn(ω) =
∫ +∞

−∞y
R̂ZmZn(τ)e

−jωτdτ

R̂ZmZn(τ) =
1
2π

∫ +∞

−∞y
ŜZmZn(ω)e+jωτdω

R̂ZmZn(τ)⇐⇒ ŜZmZn(ω)
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