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The Wavelet Aanalysis Method of Stationary Random Processes

Luo Shaoming Zhang Xiangwei
(Shantou University, Shantou, Guanglong 515063,P.R.China)

Abstract
The spectral analysis of stationary random processes is studied by using wavelet transform
method. On the basis of wavelet transform, the conception of time_frequency power spectral density
of random processes and time frequency cross spectral density of jointly stationary random processes
are presented. The characters of the time frequency power spectral density and its relationship with
traditional power spectral density are also studied in details.
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