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Consider two random gaussien vectors Eq = ZQI 1
and E’; = Ny 2, ¢, where ¢, and ¢, are random com-
plex gaussien variable with (cn) = () =0and (|c,|?) =
(|c,|?) = 1. Let us consider the correlation Cj:
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Let us calculate (|C1|?) with the Law of large Numbers.
We get:
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Here, the n # p terms do not contribute to {|C1[?), be-
cause ¢, ¢, ¢p and c; are statistically independent. We
get thus:
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Since |e,|? and |¢'n|? are also statistically independent,
we get:
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This proves rigorously the result obtained by Monte
Carlo for (|C1[?) .



