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Problem 2:  

 For a complex random process ( )Z t , *( ) ( ) ( )ZR E Z t Z t     , then 

i. The mean square of a complex process is given by 

2*(0) ( ) ( ) ( )ZR E Z t Z t E Z t      
 

ii.  We show ( )ZR   has conjugate symmetry by the following 

*
* * * *( ) ( ) ( ) (s ) (s) (s) (s ) ( )Z ZR E Z t Z t E Z Z E Z Z R                       

  where we have used the change of variable s t   .  
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