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Abstract: The aorrelation coefficient-stationary process inw hich themean and variance vary
w ith time is faniliar in\engineering, and the traditional correlation function stationary process is
just a pecial case of that T hemethod of time-frequency analysisand AR (p) ,M A (g) and AR-
M A (p, g) modelsof the correlation coefficient stationary process are presented in thispaper. Its
mean function, variance function and correlation coefficient function can be gained by them ethod
in tme domain T hus the gectrun density of the correlation coefficient stationary process can be
obtained by Fourier trandom, short-time Fourier tranfom or w avelet tranfom. The fomulas
for calculating the repponse of a linear systan are derived w hen the input is a correlation coeffi-
cient stationary signal In addition, the conceptsof trend component ectrun density and ran-
dom component gpectrum density in random processes are al® presented herein Themethod has

been used in the perfomance testsof aircraft and satellite successfully. It show s that a great num-
ber of pecmensand time have been saved
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