
PSD matrix S f( )

Sxx f( )

Sxx.yy f( )


Sxx.xy f( )


Sxx.yy f( )

Syy f( )

Syy.xy f( )


Sxx.xy f( )

Syy.xy f( )

Sxy f( )













=

S(f) two-sided PSD matrix of x(t)

G(f) onr-sided PSD matrix of x(t) G = 2S

Covariance matrix C

Cxx

Cxx.yy

Cxy.xx

Cxx.yy

Cyy

Cxy.yy

Cxx.xy

Cyy.xy

Cxy













=

A matrix A

1

3

0

0

1

2 3
-

1

2

0

0

0

1





















fc 30:= fmin 15:= fmax 45:=

hxx .1:= Gxx f( ) hxx f fmin f fmaxif

0 otherwise

:=

hyy .1:= Gyy f( ) hyy f fmin f fmaxif

0 otherwise
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hxy
1
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spectral moments λ n G, ( )

0

∞

ff
n

G f( )




d:=

zero-order spectral moments

for xx λ0.xx λ 0 Gxx, ( ):= λ0.xx 3= a check ck1 hxx fmax fmin-( ) 3=:=

for yy λ0.yy λ 0 Gyy, ( ):= λ0.yy 3=

for xy λ0.xy λ 0 Gxy, ( ):= λ0.xy 1=

λ0.xx.yy λ 0 Gxx.yy, ( ):= λ0.xx.yy 3=
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