Filtering Stationary Noise

The mean square noise output of a filter that receives stationary noise is

y2(t) = fox(V)-kuw(V)dV y2(ty) = ij(f)-le(f)lzdf

and in case of white noise, i.e. with

Rux(¥) = Sp - 6(¥) Sx(f) = Sp
it is simply
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y2(t1) = Sp - k11w (0) = S, fwlz(a)da v2(ty) = S, j|W1(f)|2df

Sergio Cova — SENSORS SIGNALS AND NOISE LOW PASS FILTERS 3 — LPF3 rv 2013/01/15




