CHAPTER 1

GENERAL TUTORIAL MATERIJAL

1-1, Summary of Statistical Properties of Noise!

This section is to be considered of a review and summary nature, with
the reader referred to the references cited below for detailed considera-
tions and evaluation of techniques utilized.

We consider at this point Gaussian-type white noise only. Examples
are thermal noise, shot noise in vacuum tubes, both thermal and shot
noise generated in semiconductors (diodes, transistors), etc. In non-
electrical applications the “noise” would consist of random pressure fluc-
tuations, thermal motion of ideal gas molecules (giving rise to the Max-
well-Boltzmann statistics), the random thermal motion of liquid mole-
cules (Brownian motion), etc. All of these are characterized by the
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