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SUOYETOT) AKOVCTIKOV GTI|HATWV
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cov[x,y(k)]=o,0,C,, (k) =<x"y(k) >

I'a eva ocvveyeg onua x(t) Srapkerag T Tov 0010V yiveTal
oetypatoAmpia pe N 10ameXovta Kata At Ypovika detypuata

N=T/At

X, = X(nNAt) = x(t,)

'Eva devtepo onua y(t)
yn+k = y(tn + T)

Mitopel va epapuooTel avTioTolyn Oewpia yia T GLVOYETIOT TOVG
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Mn teprodika onuata
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Inuata kat 0opvfiog

Avaxhaon ano emgavela onpatog  X(t)

Ay a(t) = x(t —=T) + n(?)

a,=X,_;+n,, t=nAt, T=JAt
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Inuata kat 0opvfiog

Avaxhaon ano emgavela onpatog  X(t)

a(t)=x({t—-T)+n(¢)

C, (k) ="=C (k= )+ "an(k)

a a

C.(k—j) max ywaa k=j
ya C_ =0, C_(k)eivammax yaa k=j
E&v ot tadavraoeg tov  Cy <O, [ O,
C,. (k) &xeraxpotatoyia K =T = JAt
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