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Correlation Functions (1)

auto-covariance function

Cxx(tl, tz) = E[ <X<t1) - Mx(tl)) (X(tz) - Mx(tz)) ]

Cxx(tZ - t1) = E[(X(tl)_ux(t1)) (X(tz)_ux(tz))]

Cult) = E[(X(t)—u,) (X(t+1) —u,)]

auto-correlation function

Rxx(tl, tz) = E[ X(tl) X(tz) ]

R,(%) = E[X(1) X(t+7)]
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Correlation Functions (2)

cross-covariance function

ny(tl, tz) = E[<X(t1) _Mx(tl)) <Y<t2)_ My(tz))]

cross-correlation function

ny<t1, tz) - E[ X(tl) Y(tz)]

R,(¥) = E[X(0)Y(t+7)]
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Ergodicity
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Frequency Response

single frequency single frequency
component : w component : m
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