EECS 564 SOLVING INTEGRAL EQUATIONS Winter 1999
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Any 0-mean independent increments random process
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This is called the "first integral” of the diff. eqn. to follow.
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A differential equation! (can handle):
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WIDE-SENSE STATIONARY RANDOM PROCESSES:

PSD:

SUB:
F:

_12 )\Zdz(—

Se(w) =
7K

[AD(w?) -

_ [ Gw=z) H(—jw—zz') _

i 82’L¢
81;21’

=/

— an(_

H(J’w pz)H( jw—pi)

o D(wQ)

N (@2)]gb( w) =0 (mclude initial conditions).
0 (differential eqn.).
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For an example: see other handout, Srinath p. 117.
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