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Andreas Muenchow
see p.-56

Andreas Muenchow
What is the expected value of the
spectral density estimate for a finite record length?



 . 
TSJ((f) ;. ..!.. Xcn ')[(f) 

-, 

1L-   1       
 r It.  I,  

',L • 

.. 
t=o  - JC  it/NAt;) f--fc.   

 )( I.. • 
It )(

)(A'J *·· I( 
)( 

1. , I( 
I I I I J I I  I I t I I I  

0 I 1. 1 .. S' , l' . SO r 0 2. 3 'I .1. . 1 .. ..."'" 



I 

f..ofsfc.   k.fwO :4.., )( . )()( )(  

)( )(  )( Jt 
X 

I( , r 
 )( It . 

0 1- 3 If  , }0- S' II I 1. 3 't 

. 1( 1(' 
)f1 .. 

" tI Jt 
l()( 

)( t( t('If If!< 



--

 

u...J)}'q-.Joe. @
• C(Q ..... rt.... 

2  ...   
II 1I Vl-   

  Tl,,,,  N-' _;ur  
NX  :;::. At L )((la.t) '!... '" = 0 / 2 N-II ' I ..• 

 

- Ai (A.  - J 'B.,) A .... , "8" friJl.. 

it-
X (t- a "/Hl1t) -  (A I') +  '8'1) 

I n=O,I, ... N-J 

 -L X. 11 V• 1\ N-ttt 11=0.', ... N/Z. 
 

(Sl((+)= Sl(C-p) 

  t  "' '> 
"1tIi . hi IIIt 

1'-1-' 
4\.i = &It L (.(Y.) (ZITA .. /N) 

 

tJ-, 
'"8.. = .. L   (ur t·., /N) 

i.:<> 

<..)'<-/1. N ( 0; I ) 

Andreas Muenchow

Andreas Muenchow
This looks like the amplitudes
for a Fourier series !!!

Andreas Muenchow

Andreas Muenchow
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Andreas Muenchow
What are the expected values
of these amplitudes squared?

Andreas Muenchow
will get us error estimates

Andreas Muenchow
Remove mean prior to
spectral analyses !!!
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