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Sz(f) = Sx(f) +Sv(f) — Sxv(f) — Srx(f)
= Sx(f) + H()*(Sx(f) + Sn(f)) — H(H)Sx(f) — H*(f)Sx(f)

Sz(f) = - H(IPSx(f) + |H()IPSn(F) ™*

Comments: If we view Y () as our estimate for X(t), then Sz(f) is the power spectral
density of the error signal Z(t) = Y (t) — X(t). Equation (*) suggests the following:

if Sx(f) >> Sw(f) let H(f)~1
if Sx(f) << Sn(f) let H(f)~0

i.e. select H(f) to “pass” the signal and reject the noise.




