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AMAE IOIE2l 2/0

IOl A& E A (DGP:Data Generating
A Z2(Sample Path) 0l CHst
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—rgodicity 82

e Ensemble average CH&l Time average £
Ol =Z0ol(d stationary DGPE B, 24 S
Ol H&k s

e Keyword: Ensemble average, Time average
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-nsemble average

e Ensemble average & stationary stochastic
orocess X(t,m)2l J|CHaF Hl At

E(X(t,®)) = plim= ZX(ta))

| >0
e Ensemble average % =06t I = S0

A
DI—O 1T l:’jdi /\H/él E|9L

X(t’a)i)’ i:1,2,3’...
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Time average

e Time averge Hl &t

-
X :1—2 X (t,o)
T T

« Stationary stochastis process Jt &« (i
CHoll Ergodic ofCh= 2] 0|

E(X(t, ) = plimiixa,w)

T >0 T t=1
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Stationarity/Ergodicity

e HHEZ=2 HR0 Stationarity 2211} Ergodicity

2210 =L otLf,
— Stationarity: Al2t0] XILFE Al HIE 9
&2 £540| Hotkl £3

ex) =« AF stationarity

e Stationary ol K| Bt Ergodic ot Al &= Al H E 0|
Z= IH &t
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Stationarity/Ergodicity

Stationarity
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