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(a) discrete time and continuous state (b) discrete state and continuous time (c) continuous time and con-
tinuous state (d) discrete state and continuous time.
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px(t) =0 and Cx(s,t) = 1 + st + s%t2.
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Cx(s,t) = X min(s,t).
5 E[S,] = 1.
6 |E[X:Xin]l <1

7 {X¢,t > 0} is a wide sense stationary process.
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{Xt,t > 0} is a wide sense stationary process.
11 {X;,t > 0} is a wide sense stationary process.
14 {Z;,t > 0} is a covariance stationary process.

16 {X;,t > 0} is not a covariance stationary process.



