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Random Object

Complete Statistics

Partial Statistics

Probability Space

(Q,F,P) P(A), VAeF —
Random Variable Fx(z) OR fx(z) OR
X dx(w) m, o’
Uniform Random start point a AND
Variable X end point b —
Gaussian Random
Variable X m AND ¢? —

Random Vector
X = (X1, Xg,...,X,)

joint cdf OR pdf:

mean vector m, covariance
matrix Cov(X, X)

Gaussian Random Vector
X =(X1,Xq,...,X,)

m AND Cov(X, X)

Random Process Fx(t),x(ts),..x (1) (1, T2, - . -, Tn)
X(t) Vn \Vltl,tz,...,tn mX(t), RX(tl,tQ)
WSS Random Process | Fix(,),x(t,),....x(t,) (T1, T2, - - -, Tp)
X(t) Vn th,tQ,...,tn mx, Rx(T)
SSS Random Process | Fix(,),x(t,),...x () (T1, T2, . . -, Tp)
X(t) Vn Vi, t, ..., 1, mx, Rx(7)
Gaussian Random
Process X (t) mx(t) AND Rx(t1,t2) —
WSS Gaussian Random
Process X (t) mx AND Rx(r) —
White (or iid) Random
Process X(t) marginal cdf Fx(z) m, o

White Gaussian Random
Process X (%)

m AND o2




