S.G.

y X(t)

Figure 7.1



Random Variable

A

2)

A

“ Concept of time “

Random Process

Figure 7.2



)

Random Process X (o

Whole family

A

Figure 7.3



X (1) “ sample function “

NS
N~ N

Figure 7.4



X (1)

X ,: continuous I

L,

t,

Figure 7.5

v



Figure 7.6



_____________________ .._____________________________________..__________________
2 A
__________ ..__________________________________________ — e e e e e e ———————
A t, T t,
5 r ! . >
tl [ ]
_______ Y Y S

Figure 7.7



Xy (1)

t, :t:t2

t 1 1
(X) (X ,)

Figure 7.8

/\/\\ //\
v

it_t t—t

| t

(X )un (X )uu



X (t)

Figure 7.8




2nd gpder stationary

(0) (0)
X) X)

> wide sense stationary

< (WSS)

1%t order stationary

(0)

Figure 7.10



X, (t)

7 - > » A[X. (1)] : time average
0 \/\,\/ 1, N ,—" [x, (t)]

X, !—) E[X,] :ensemble average (statistical mean)

Figure 7.11



X (t)

Y -

xn(tl)
X 1

Figure 7.12




X (1)

A
Y

v

0t+r t

\ /

same r-.v.

T +71

Figure 7.13



7

N

=\ )

A

Limited resources

Figure 7.14

A 4

v



“integrate & dump”

X(t) /
. Delay
(T) N\ Output:
1 t,+2T

LT odt F— R
2T zny(z_)

y(t)

Delay

T
( @ ~ time correlation

L (due to limited observation time 'T")

“fixed” (interval b/w Xx(t) &y(t) )

Figure 7.15



