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Figure 28. A simulated time series with power density proportional to v� = Although 

just a “red-noise” process, the eye seems to see oscillatory patterns that are however, 

ephemeral. 

assure wide-sense stationarity. Confirmation of stationarity, and that the appropriate spectral density 

is reproduced can be simply obtained by considering the behavior of the autocovariance ? |w|t A (see 

Percival and Walden, 1993). A unit time step, w = 0> 1> 2> ===  is used, and the result is shown in Figure 28. 

(This result is rigorously correct only asymptotically as W $4> or for white noise. The reason is that 

for finite record lengths of strongly colored processes, the assumption that 

hdqdq0 i = heqeq0 i = 0> etc., is correct only in the limit (e.g., Davenport and Root, 1958)). 




