A Wavelet Tour of Signal Processing

Stéphane Mallat, Academic Press 1999 (2nd edition)

(a) (b)

(c) Figure 10.18: (a): Log power spectrum log_e R̂_X [m] of a stationary process X[n]. (b): Log periodogram log_e P̄ [m] computed from L = 1 realization. (c): Linearly regularized estimator log_e P̃ [m].