3F1 RANDOM PROCESSES

Examples Paper (for all 6 lectures)

1. Three factories make the same electrical component. Factory A supplies half of the total
number of components to the central depot, while factories B and C each supply a quarter
of the total number.

It is known that 5% of components from factory A are defective, while 4% and 2% are
defective from factories B and C, respectively.

Define a suitable Sample Space (set of possible outcomes) for this problem and mark
these outcomes as regions on a Venn Diagram. Identify the regions ‘Made at Factory C’
and ‘Component is faulty’ on the Venn Diagram.

A randomly selected component at the depot is found to be faulty. What is the probability
that the component was made by factory C?

2. In a digital communication system, the messages are encoded into binary symbols 0 and
1. Because of noise in the system, the incorrect symbol is sometimes received. Suppose
the probability of a 0 being transmitted is 0.4 and the probability of a 1 being transmitted
is 0.6. Further suppose that the probability of a transmitted 0 being received as a 1 is
0.08 and the probability of a transmitted 1 being received as a 0 is 0.05. Find:

(a) The probability that a received 0 was transmitted as a 0.
(b) The probability that a received 1 was transmitted as a 1.

(c) The probability that any symbol is received in error.

3. A random variable has a Cumulative Distribution Function (CDF) given by:

0 —oo<z<0
Fx(x):{l—e_z 0<z<o0
Find:

(a) The probability that X > 0.5
(b) The probability that X < 0.25
(¢) The probability that 0.3 < X < 0.7



4. Sketch the Probability Density Function (PDF) and Cumulative Distribution Function
(CDF) for each of the following distributions (in parts (b) and (c¢) you will first need to
calculate the normalizing constants ¢, and you may use a computer for these plots if you
wish). Determine the mean p and standard deviation o of each, and mark p and p £ o
on the PDF sketches. Determine also the modes (locations of maximum probability) for
the continuous pdfs (b) and (c).

(a) Discrete Random Variable with three possible values: Pr{X = —-0.5} = 1/5,
Pr{X =0} =2/5 and Pr{X = +1} =2/5
(b) Laplace Distribution: fx(z) = ¢ exp(—|z|), —00 < T < 400

(c) Rayleigh Distribution: fx(z) = cxexp(—z?%/2), 0<z<+o0

5. A real-valued random variable U is distributed as a Gaussian with mean zero and variance
o?. A new random variable X = g(U) is defined as a function of U. Determine and sketch
the probability density function of X when g¢(.) takes the following forms:

(a) g(U) = |U]
(b) g(U) =U?
U+a for U< —a
(c) g(U) = 0 for —a<U<a (a is a positive constant)

U—-a for U>a

6. A darts player, aiming at the bullseye, measures the accuracy of shots in terms of z and y
coordinates relative to the centre of the dartboard. It is found from many measurements
that the x- and y-values of the shots are independent and normally distributed with mean
zero and standard deviation o.

Write down the joint probability density function for the x and y measurements and write
down an integral expression which gives the probability that z lies between a and b and
y lies between ¢ and d.

Show that the Cumulative Distribution Function (CDF) for R, the radial distance of
shots from the centre of the dartboard, is given by:

Fr(r) =1 —exp(—1r%/(20%)), 0<r<oo

Determine the Probability Density Function for R. What type of distribution is this?

If 0 = 3cm, what is the probability that the player’s next shot hits the bullseye, which
has a diameter of 2cm?



7. Two random variables X and Y have a joint Probability Density Function given by:

_Jokry 0<2<1,0<y<1
fXY(Ly)_{ 0  otherwise

Determine:
(a) The value of k& which makes this a valid Probability Density Function.
(b) The probability of the event X < 1/2 AND Y > 1/2.

(c¢) The marginal densities fx(z) and fy(y).

(d) The conditional density fy|x(y|z).

)

(e) Whether X and Y are independent.

8. A particular Random Process {X(¢)} has an ensemble which consists of four sample
functions:

X(t,ap) =1, X(t,an) = =2, X(t,a3) = sin(nt), X(t, aq) = cos(mt)

where {1, ag, a3, ay} is the set of possible outcomes in some underlying Random Exper-
iment, each of which occurs with equal probability.

Determine the first order Probability Density Function (PDF) fx)(z) and the expected
value of the process E{X (t)} . Is the process Strict Sense Stationary?

9. For each of the following random processes, sketch a few members of the ensemble,
determine the expected values and autocorrelation functions of the processes and state
which of them are wide sense stationary (WSS):

(a)
X(t) = A

A is uniformly distributed between 0 and 1.
(b)
X(t) = cos(27 fot + D)

fo is fixed; ® is uniformly distributed between 0 and ¢max. This process is in general
non-stationary. Are there any values of ¢max for which the process is WSS?

()
X(t) = Acos(2m fot + D)

fo is fixed; @ is uniformly distributed between 0 and 27; A is uniformly distributed
between 0 and 1; ® and A are statistically independent.

Is the process in part (a) Mean Ergodic?



10.

11.

12.

Show the following results for a wide-sense stationary (WSS), real-valued random process
{X(t)} with autocorrelation function rxx(7) and power spectrum Sx (w):

(a) rxx(—7) =rxx(+7) ;

(b) If {X(t)} represents a random voltage across a 1) resistance, the average power
dissipated is P, = rxx(0) ;

(¢) Sx(w) = Sx(-w);

(d) Sx(w) is real-valued,;

(@) Pa=5- [ Sx(w)do.

_271' —00

A white noise process {X (¢)} is a Wide Sense Stationary, zero mean process with auto-
correlation function:

rxx(1) = 0%6(7)
where 0(7) is the delta-function centred on 7 = 0 whose area is unity and width is zero.
Sketch the Power Spectrum for this process.

A sample function X (¢) from such a white noise process is applied as the input to a linear
system whose impulse response is h(t). The output is Y (¢).

Derive expressions for the output autocorrelation function ryy (7) = E[Y (¢) Y (t+7)] and
the cross-correlation function between the input and output rxy(7) = E[X(t) Y (¢t + 7)].
Hence obtain an expression for the output power spectrum Sy (w) in terms of o and the
frequency response H(w) of the linear system.

If the process is correlation ergodic, suggest in block diagram form a scheme for measure-
ment of rxy (7). What is a possible application for such a scheme?

It is desired to predict a future value X (¢ + T') of a WSS random process {X (¢)} from
the current value X (t) using the formula:

X({t+T)=cX(t)
where ¢ is a constant to be determined.

If the process has autocorrelation function rxx(7), show that the value of ¢ which leads
to minimum mean squared error between X (¢ +7') and X (¢t +T) is

. TX)((T)

Txx<0)

Hence obtain an expression for the expected mean squared error in this case.

If {X(¢)} has non-zero mean, suggest an improved formula for X (t+7T), giving reasons.

Nick Kingsbury; October 19, 2012



Tripos questions: This 3F1 course has been given since 2003 and is similar in content to the
Random Signals Course from the old third-year paper E4, and questions on random processes
and probability from E4 Tripos papers up to 2002 will be also relevant.

Answers:

1. 1/8

2. (a) 0.925
(b) 0.947
() 0.062

3. (a) 0.607
(b) 0.221
(c) 0.244

4. (a) p=0.3;0=0.6".
(b) ¢c=10.5 4 =0; 0 = /2 =1.4142; mode = 0 .
(c) c=1; p=,/5 =1.2533; 0 = /2 — 5 = 0.6551; mode =1 .

5. (a) \/ﬁ exp (%}2) for 0 <z < 4o00; 0 elsewhere.

(b) \/273? exp (%) for 0 < z < +o00; 0 elsewhere.

\/Qir?exp (*(;;2“)2> for —co <z <0
(c) § (2®(a/o) —1)d(x) forx=0 where ®(z) = [T \/% exp(—u?/2) du.

\/2;7 exp (_(;C:Qa)2> for 0 <z < o

&

fr(r) = —7 exXp (;7”22) for 0 < r < oo; 0 elsewhere.
Pr(bullseye) = 0.054 .

7. (a) 4
(b) 3/16
)2z 0<2<1 J 2y 0<y<1
(c) fx(x) _{ 0 elsewhere ’ Hr(y) _{ 0 elsewhere

[y 0<y<1
(d) fY\X<y|x) _{ 0 elsewhere

oo

- fxw(@) = i [0(z — 1) 4+ 6(x + 2) + §(x — sin(wt)) + 0(x — cos(nt))]

E[X(t)] = i[sin(rt) + cos(mt) — 1]



10.

11.

12.

(a) E[X(t)]=1/2; E[X(t1)X(t2)] =1/3.

(b) E[X(t)] = [sin(wol + Ppmaz) — sin(wot)]/ Pmaz ;
E[X(tl)X(tg)] = [Sin(u)()(tl + tg) + 2¢maz) — sin(wo(tl + tg))
+ 2¢maz cos(wo(ta — t1))] / 40max
Not WSS unless ¢4, = 2n7r.

(c) E[X(t)]=0; E[X(t1)X(ts)] = %COS(Wo(tQ —t1))
ryy (1) = 02 h(T) * h(—T) (* is convolution)
(

Minimum MSE = rE{X(O) _ rng(T)
TX)((O)
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3F1 RANDOM PROCESSES

Examples Paper Solutions

1. Sample space: {AF, AF, BF, BF,CF,CF}

where {A, B, C'} are the factories and {F, F'} are the faulty / not-faulty states.
AF | BF |CF
AF |BF |CF
(regions may be drawn with areas proportional to probabilities)

Venn diagram:

Top row = ‘Made at C’; right column = ‘Component is faulty’.

Prob. that faulty component was made at C:
P(F|C)P(C
P(F|C) P(C)
P(F|A)P(A)+ P(F|B) P(B) + P(F|C) P(C)
0.02/4
0.05/2 4 0.04/4 + 0.02/4
0.005

0.025 + 0.01 + 0.005

—_

2. Let {0¢, 1t} and {Or, 1r} be the pairs of transmit and receive states.
. P(0t) =04, P(1t) =0.6 and P(1r|0t) = 0.08, P(0r|1t) = 0.05

(a)
P(0r|0t) P(0t)

P(0t|0r) o
_ (1 — P(1r|0t)) P(0t)
(1 — P(1r|0t)) P(0t) + P(0r|1t)) P(1t)
— (1 —0.08) x 0.4
= (1-0.08) x 04+ 0.05 x 0.6

0.368
= 03634008
(b)
P(1t|1r) = P(1r|1t) P(1t)

P(1r)
(1 — P(0Or|1t)) P(1t)
(1 — P(0r|1t)) P(1t) + P(1r|0t)) P(0t)
(1—0.05) x 0.6
(1= 0.05) x 0.6 + 0.08 x 0.4

0.57
T 05710032
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P(error) = P(1r|0t) P(0t) + P(0r|1t) P(1t)

= 0.08 x 0.4+ 0.05x 0.6 =

(a) Pr{X > 0.5} =1— Fx(0.5) = ¢ % =[0.6065
(b) Pr{X <0.25} = Fx(0.25) = 1 — ¢ 02 =[0.2212
(c) Pr{0.3 < X < 0.7} = Fx(0.7) — Fx(0.3) = ¢ 03 — 707 =[0.2442

() BIX] =3 aipi=—05x§+0x2+1xF=[ 03 |

E[X*| =3 aipi=025x 3 +0x 2+1x2=045

o = \/E[X?] — (B[X])? = 0.45 — 0.09 =

(a) pdf of discrete RV (b) cdf of discrete RV
ol jweo |
0.4} i i .
1 1 1 o8t
0.3} 1 1 1 '
1 1 1 06l
o2} 1 1 1
1 1 1
. . . 0.4}
0.1f 1 1 1
1 1 1 0.2y
0 1 1 1 0
-0.1 : : : : : -0.2 : : : : :
-1 -0.5 0 0.5 1 15 2 -1 -0.5 0 0.5 1 15 2
X X

(b) Normalising constant ¢ must make the area under the pdf unity.

/ fx(z)dx = / ce lldy = QC/OOe_xdx
s _oo 0
= 2c {—6_:5];0 = 2¢c =1

e =105 |
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(c) pdf of Laplace distribution (d) cdf of Laplace distribution

H-o1 L 1Y+0
051 I I

-6 -4 -2 0 2 4 6 -6 -4 -2 0 2 4

ElX] = /OO z fx(z)dv = /OO zeelde =] 0 | from symmetry of fx

o’ =E[X’]-0= /Oo 2” fx(z)dv = /oo 2?ce”® dy = ZC/OOxQe’xdx

—00 0

Use integration by parts:
/ e dr = {—xze_xro + / 2xe *dx
0 0 0
= 0+ [—21’6796}30 + /0 2¢ “dx
= 040+ [-27] " =2

o= V2.2 =| V2
Mode is where fx is max; i.e. at (by inspection).

(¢) Normalising constant ¢ must make the area under the pdf unity.

/OO fx(z)dx = /Ooca:e_‘”Qﬂdx = c/ooe_"du (if u = 2%/2)
—o0 0 0

—U S8
= c{—e ]0 =c=1
L=
(e) pdf of Rayleigh distribution (f) cdf of Rayleigh distribution

-0.1 - - - - -0.2
0 0
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BIX] = /oofo(x)dx - /()Oox(xe_IQ/Q)dx = /Ooox/iul/ze_“du

= V2I(3) = V237 = \/Z = 1.2533
E[X? = /OOOxQ(xe_mzm)da: = /0002ue_“du = 2T(2) = 2
Lo = JEXY - (E[X])? = 2-% = 0.6551

Mode is where gradient of pdf = 0:

d
de — e /2 _ x(x e_x2/2) =0 when 2%2=1
x

Hence mode is at

5. pdfof U: fulu) = 5= e /20"

cdf of U:  Fy(u) = /uoo fo(a)da=1—-Q(u/o)

where Q(z) = / \/% e=**/? da is the Gaussian Error Integral function.

(a) X = g(U) = |U]:

Fx(x) = PHu:|u/<z}) = P{u: —z<u<z})
= Fy(x) — Fy(—x) for 0 <z < o0
= Fy(z)—[1—Fy(z)] = 2Fy(x) —1

L fx(@) = LFx(z) = 2L Fy(z) for 0 <z <o
= 2fy(r) = #6_,}2/%2 for 0 <z < o0

(a) pdf of X =g(U) = |U| (b) pdf of X = g(U) = u?

1 2
0.8
15
0.6
1 L
0.4}
0.5}
0.2}
0 0
0 1 2 3 4 5 6 1 2 3 4 5 6

x / sigma x / sigma
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(b) X = g(U) = U?:

Fx(z) = PHu:v*<2}) = P{u: —vz <u<x})
= Iy(Vx) — Fy(—x) for 0 <2 < oo

= 2Iy(Vr) -1
" fx(ﬂl) = %Fx(l’) = QC%FU(\/E) for 0 <z < o0
p . ;
_ _ —z/20
= 9 fo(Vr) = T © for 0 <z < o0

0 for —a<U<a
U—-a for U>a

Consider the 3 regions separately:

i U<—-a, X<0:

{U—l—a for U < —a

Fx(x) = PHu:u+a<z}) = P{u:u<z—a}) = Fy(zr—a)

Lofx(x) = fulx—a) = L_ = (@=0)?/20" for g <0

2mo?

. —a<U<a X=0:
Pr{X =0} = P{u: —a<u<a}) = Fy(a) — Fy(—a) = 2Fy(a) —1

This is a probability mass at = 0, so

fx(x) = [2Fy(a) —1)0(z) = | [1 —2Q(a/0)]é(x) for x =0

iii. U>a, X>0:

Fx(z) = PH{u:u—a<z}) = Plu:u<z+a}) = Fy(x+a)

L fx(@) = fu(zta) = We_(”“)z/Q”Q for x>0

(c) pdf of X = g(U) = U+a, 0, U-a; if a = sigma
1 . . . .

0.8}
0.6}
0.4}
0.2} 1
0__/¥
5 2 -1 o0 1 2 3

x [ sigma
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6. X and Y each have a zero-mean Gaussian pdf given by

1 1
fx(@) = = "/ and  fr(y) = e v

vV 2mo?

Since X and Y are independent, the joint pdf is given by

1

o (@ 412) /207
2o

fxy(x,y) = fx(x) fy(y) =

Hence

b pd
Pria < X <bc<Y <d} :/ / fxy(z,y)dydx

= (@ 49%)/20% 4y
271'0'2/95 a/ yaz

In polar coordinates
xr=rcosfl and y=rsinf

so the above expression converts to

1 T2 b2 2 2
Pr{ri < R<ry, 61 <0 <0} = / / e 7277 radf dr
01

2mo? Jr,

_ %6 /Tz re /27 g

2mo?

To get the cdf for R, we integrate over all angles so that 6, — 6, = 27, and we integrate
from r1 =0 to ro = r to get

2 r 276 2
Fr(r) = Pr{0<R<r, —m<f<n} = 27:;2/0 o720 g

= [—e‘r2/202}; = 1—e"/2" for 0 <r<oo

This is a Rayleigh distribution.

For a 2cm diameter bullseye, max radius = lcm, and if ¢ = 3cm:

Pr{bullseye} = Pr{R < lem} = Fg(1) = 1 — e~ /*9 = 0.05404
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7. (a) Valid pdf:

1 1 2271t y21 1
keydedy = k|—| x |L| = kx> =1
/0/0 aerdy lz]xlzl 4

Lko= 4]

0.5 1 05 [47y2]"
Pr{X <0.5,Y > 0.5} = / / drydydr = / [ ] dx
T y T

fx(x) = /ny(:c,y)dy

= /14xydy = [21:y2} = ’ 2¢ for 0 <2z <1
0 0

1
Y=

= ’O for x<0andx>l‘
frly) = ’23/ for 0<y<1 ‘ (by symmetry)

= ’O for y<0andy>1‘

frix(yle) = w =

fx(z) X fy(y) =2z x 2y = day = fxy(z,y)
Therefore X and Y are independent, by definition.

8. For any particular ¢, X (¢) can take one of the 4 values, X (¢, a;), each with equal proba-
bility. Hence:

1
fX(t)(l’) = 1

L EX(@M)] = [ xfxe(r)de = ! [1 — 2+ sin(nt) 4 cos(7t)]
4

[0(z— 1)+ d(x + 2) + 0(x — sin(nt)) 4+ 6(x — cos(nt))]

— le [sin(mt) + cos(mt) — 1]

Since fx ) (x) and E[X(t)] depend on t, the process is not SSS.
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(a) X(t)= A
E[X(t)] = /XtafA() - /laxlda: [6‘2] _ ;
rxx(tit) = EIX(h /th, X(t2,a) fa(a) da
= /Ola X lda = §

These are independent of ¢, hence the process is WSS.

(b) X(t) = cos(27 fot + P):

Pmaz Pmax
BXO] = [X(.0) fole)do = [ X(0)—do — [T A g
B [Sin(wot—l—qb)rm” | sin(wot + Prmaa) — sin(wot)
B ¢maw 0 B ¢max
rexltnt) = EX(h = [ X(01,0) X(t2,6) fo(6) do

-/ P cos(wots + ) cos(wats + 6) fo(6) d

— /O(bmaz ; [cos(wo(t1 + t2) + 2¢) 4 cos(wo(t1 — t2))] d¢

¢ma:p
2 ¢ma:p

[sin(wo(t1 + t2) + 2dmax) — sin(wo(t1 + t2))
+ 2¢ma:(: COS(UJo(t1 - t2))]

1
¢ma1‘
_ L t+t) +2 o (wolt — t2))
= 25 { sin(wo(ty + t2 qﬁ)] cos(wp(ty — to

= 4¢maz

Mean and rxx depend on t , so the process is ’ not in general WSS. ‘

However if ¢4, = 2n7 (integer n), mean is zero and hence is independent of ¢.
If Gaz = 7, Txx = 3 cos(wo(t1 — t2)) which depends only on 7 = (t1 — t3).
If both of the above are satisfied then the process is WSS.

Hence the process is ‘ not WSS unless ¢,,4. = 2nm (integer n). ‘

(c) X(t) = Acos(2m fot + D):
Ensemble is now any sample function from (a) times any from (b).

Think now of a multivariate sample space which represents pairs {A, ®} . Since A
and ¢ are independent:

fae(a,d) = fala) fa(d)
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Hence
EXW] = [ [X(ta,0) fasla.0)dado
— [ [acostait + ¢) fal@) fo(@) dado
1 1 27
= /0 ada x %/0 cos(wot + @) do
from (a) and (b): = 417r x [sin(wot 4 27) — sin(wet)] = [ 0 |
Similarly
E[X(t)) X(t2)] = //a2 cos(wot1 + @) cos(wota + @) fala) fo(o) dadg
— /01 a®da x 217T /O27T cos(woty + @) cos(wote + ¢) do
from (a) and (b): = ; X ;cos(wo(tz —t)) = 613 cos(woT), T =19 — t;

Hence this process is WSS.

Is the process in (a) Mean Ergodic?

The time average is the mean over ¢ for a single realisation a:

2Ta
B ()= i o [ X(tahdt= i 5 [ ade= i St =

The ensemble average is the mean over A for a single time instant t:

EAX () = [ X(t,0) fa(a)da :i from (a)

These two averages are not the same, so the process in (a) is ‘ not ergodic ‘

(even though it is stationary).
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10. (a)

rxx(r) = EX()X(t+71)] = BX(t+7)X(1)]
Lett' =t+7 = BX(E)X(¥ -7)] = rxx(-7)

(b) Instantaneous power = VZ/R = X?(t)/1
Average power, P,, = E[X?(t)] = rxx(0)

Sx(w) = /_O:o rax () e dr
Let 7/ = —7: — /O:O TXX(—T’) eI g
from (a): = /_Oo rxx (7)) e dr’
= SXOE—W)
(d)
Sx(w) = [ rxx(r)e T dr

0 ' 0 .
rx(r) e dr 4 [ () e dr
o 0
T — —7 in 1st integral: = rxx(—7) e dr + / rxx(7) e T dr
0
rxx (T) [ejm + €_jWT] dr

rxx(7)2cos(wr)dr =

All terms in the integral are real, so the result is real.

from (a): =

S—o—o— ™ ™

(e)

1 oo | 1 o
From (b): PaU:TXX(O):—/ Sx(w) e’ dw = / Sx(w) dw

21 J o0 2 Joo
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11. Power Spectrum:

Sx(w) = /_ Z rxx (1) €T dr = / -

—00

o?§(t) e T dr = o eI

Hence the power spectrum is a constant, o2, over all frequencies w.

For the linear system:

Y(t) = h(t) * X(t) = /_ : h(B) X(t — 8)dB  (convolution)

Autocorrelation function:

ryy(T) = E[Y( (t+7)]

- K/h

- 6] [
= [ [)n(z) E

- / / h(B1) h(Ba) rxx (T + By — Bo) By dfa
_ //h(ﬁl)h(ﬁg) a2 8(1 + By — fa) B dpBy
= OZ/h(B2 —7) h(B2) dBs

= | o® h(—7) * h(7)

Cross-correlation function:

TXy<T) = E[X(t)Y

_ B [X(t)

-]

=80 ds) ([ MB)X (47— B)ds )

(t—B) X(t+7 — B) dpy d&]

X(t—p)X

(t+ 71— B2)] dBidB,

t+7—5)d5)}

— E[ (B)X(t)X(tvLT—ﬁ)dﬁ}
— /h(ﬁ)E[X(t)X(tJrT — )] dp
= /h(ﬁ)TXX(T—ﬂ)dﬁ

= [ h(B)o*s(r - B)ds

* h(r)

Taking Fourier Transforms of the above expression for ryy (7):

Sy (w) = o H*(w) H(w) =

since H*(w) is the transform of h(—

T) .

o® [H(w)]”

11
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If the process is Correlation Ergodic, the correlations may be estimated from expectations
over time:

: 1 (T
- rxy (T lgEOQT/ Zf—i—T)dtNﬁ X(t—7)Y(t)dt

for some suitably large choice of T'.

The integration over 27" can be approximated by a lowpass filter with an impulse response
whose main lobe is of duration roughly 27" between its half-amplitude points.

The block diagram should therefore show X (¢) being passed through a delay of 7, then
multiplied by Y(¢), and the result being passed through the lowpass filter to produce
Txy(7), which is the estimate of rxy (7). This is known as a ‘Correlometer’. If the delay
7 is varied slowly compared with the 27 response time of the filter, then the full function
Txy(7) can be obtained.

The main application of this scheme is ‘System Identification’, in which the impulse
response of the system is estimated from

]Al(T) = Fxy (7)

o2

Instantaneous error:
e =Xt+T) - Xt+T)=X({t+T)—cX(t)
Mean square error (MSE):

P. = E[E*(t)] = B[X*t+T)—2cX({t+T)X(t)+c* X2(t)]
since X is WSS: = (14 %) E[X?(t)] —2cE[X(t +T) X (t)]
= (1+A)rxx(0) —2crxx(T)

Differentiating to find min:

dP. _
i 2crxx(0) —2rxx(T) = 0 at min
c
e _ TX)((T)

So the min MSE is:

Pa,min = (]_ —|— C72nm) ’I“XX(O) — 20min TX)((T)
rix(T) r3x(T)
(1 " r%x(0) ) rxx(0) =2 rxx(0)
T%{X(O) + T%(X(T) —2 T%{X (T)
Txx(())
r%x(0) = rix(T)
rxx(0)
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To see the effect of a non-zero mean, assume that X (t) is zero-mean, and that the non-zero
mean process is Y (t) = X(t) + u .

Hence

ryy(T) = EY (t + T)Y(t)] = E[(X(t + T) + ) (X(t) + p)] = rxx(7) + 4°

Using the given formula to predict Y (¢t 4+ T") from Y'(¢) results in an MSE of

13y (0) =15y (T) _ (ryy(0) + ryy (1) (ryy (0) — ryy (7))
ryy (0) vy (0)
(rxx(0) + p* + 7xx(T) + p*) (rxx(0) = rxx(T))
rxx(0) + p?

. TX)((T) +LL2 , .
N <1 + TXX(O) +,U/2> ( XX(O) XX(T))

P, e,min

Because 7xx(T) < rxx(0) , we see that the addition of u? to rxx will always increase
P, ,in if the original predictor is used. Hence we get the minimum MSE if our predictor
is applied to a zero-mean process.

To optimally predict the non-zero mean process Y'(t), we should therefore subtract the
mean p and then apply the predictor to the zero-mean remainder X (¢), to give:

A~

Y(t + T) — Kl = Cmin (Y(t> - /~L)

; rax(T) _ ryy(T) — 12
or Y(t+T) = cmnY(t)+ (1 —chin where ¢ = =
( ) (t) +( ) rxx(0) ryy (0) — 2

This will then leave P ,,;, unaffected by changes in p, the mean component of ¥ .



