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Wide-Sense Stationary (WSS) Signal
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E{x[n]}=m,
(l)xx[n7n + m] = (I)xx[m]

nl=hn]sx[n]=" " hlk]x{n—k]

m, = E{y[n]} = E{h[n]*x[n]} = EQ |~ h[klx{n—k]}
=> " HKIE{x[n—k]}

=m, Y~ h[K]
=m H(e")



Prepared by Kazim Fouladi | Spring 2018 | 3 Edition

Ole y—diusS ((SWN) Soluad slaJlisa

Jlieans JUEwn (539

69509 b oA (Siusan
DISCRETE-TIME RANDOM (STOCHASTIC) SIGNALS

Q.m‘M‘JL&UBJJM|ML§§‘}:‘Q‘6¢JJJB@JPM
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Gf)[n] = E{yz[n]} — my2

E{yz[n]} — (])yy[()] = J‘_nn(l)yy (ejw)d(l) = E{y[n]y*[n + m]}‘m_o
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