APPENDIX A
GENERAL FORMULATION OF THE PROBABILISTIC ANALYSIS
~Let M, be the kth moment of the perlodogram é(f) for

the process £(t). The quantities of interest are:

E(MM, ),

E[M (M, - %B%)],
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E[Ml(M2 - PBT)]. (A.1)
From the definition,
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But,
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Therefore,
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Changing the order of integration ylelds
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The integral over f yields the kth derivative of the

Dirac delta function. Therefore,
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The desired expected values can be calculated from this

reault.



