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LET y(= X(t), THEN FOR THE LINEAR SYSTEM
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RECALL THAT FOR A LINEAR SYSTEM, |F THE INPUT
PROCESS 1S GAUSSIAN, THE OUTPUT PROCESS wWiLL
ALSO BE GAUSSIAN — e, f(t) |S GAUSSIAN

x(t) 1S GAUSSIAN, AND * y(t) 1S GAUSSIAN,
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4 a) b, SEE p. &, 5 ON 13.42 READING =7

THIS VALUE |S VERY CLOSE TO

THAT wHICH A

WAVEREIGHT

CASUAL OBRSERVER WOQOULD ESTIMATE AS THE

WHEN WATCHING THE SEA,




