
 

 

 

 



 

 

 

 

 



Large sample properties of the periodogram. 

 

 

 



 

 



 

 

 



 



 

 



 

 

 



The example above makes it clear that the periodogram as an 
estimator is susceptible to large uncertainties, and we need to _nd 
a way to reduce the variance. 
 


