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té

g
ra

l

V
en

t
m

es
u

ré
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té

g
ra

l

V
en

t
m

es
u

ré
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ù
τ
=

k
∆

t

n
A

u
to

-c
o
v
ar

ia
n

ce C
yy
(τ
)
=

1

N
−

k

N
−

k

∑ i=
1

(y
i
−

µ
)(

y i
+

k
−

µ
)

C
yy
(0
)
=

σ
2
=

R
yy
(0
)
+

µ
2



A
u

to
-c

o
v
a

ri
a

n
ce

n
o

rm
a

li
sé
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sé

ri
es

te
m

p
o

re
ll

es
–

6

T
⋆
=

∆
τ 2

N
′ ∑ i=
0

[ρ
yy
(τ

i)
+

ρ
yy
(τ

i+
1
)]

=
∆

τ

2
σ

2

N
′ ∑ i=
0

[C
yy
(τ

i)
+

C
yy
(τ

i+
1
)]

≈
∫ ∞ 0

ρ
yy
(τ
)d

τ

si
la

so
m

m
e

co
n
v
er

g
e.

S
in

o
n

,
li

m
it

er
au

p
re

m
ie

r
zé
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ré
el

P
ar

se
v
al

D
F

T

F
il

tr
ag

e

F
in

U
L

g
,
2

0
1

0
E

JM
D

el
h

ez
:

A
n

al
y

se
d

e
sé
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sé

ri
es

te
m

p
o

re
ll

es
–

2
3

1 √
N

N
−

1

∑ j=
0

|x
j|2

=
1 √
N

N
−

1

∑ k
=

0

|X
k
|2

D
o

n
n

ée
s

ré
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éq
u

en
ti

el
le

C
o

n
v
o

lu
ti

o
n

F
il

tr
e

id
éa
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éq
u

en
ti

el
le

M
o
y

en
n

e
g

li
ss

an
te

C
as

d
is

cr
et

M
o
y

en
n

e
g

li
ss

an
te

F
il

tr
es

b
io

n
o

m
ia

l

F
il

tr
e

g
au

ss
ie

n

R
ép

o
n

se
fr

éq
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éq
u

en
ti

el
le

C
o

n
v
o

lu
ti

o
n

F
il

tr
e

id
éa
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