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B B A8B89RE%K (auto-correlation)
R(t1,t2) = Elz(t)z(t2)]
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B B 458X (auto-covariance)
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B o 8% (auto covariance)
co(r) = E[(z(t+7) —n)(z(t) —n)] = R(T) — 1’

B H 8 (cross covariance)

Cey(T) = E[(x(t +7) —n2)(y(t) — ny)| = Ray(T) — 1y
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