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Department of Mathematics
MTL 725 (Stochastic Processes and Applications)

Tutorial Sheet 1 Answers

1 (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.

2 µX(t) = 0 and CX(s, t) = 1 + st+ s2t2.

3 CX(s, t) = λ min(s, t).

5 E[Sn] = 1.

6 |E[XtXt+h]| ≤ 1.

7 {Xt, t ≥ 0} is a wide sense stationary process.

8 {Xt, t ≥ 0} is a wide sense stationary process.

11 {Xt, t ≥ 0} is a wide sense stationary process.

14 {Zt, t ≥ 0} is a covariance stationary process.

16 {Xt, t ≥ 0} is not a covariance stationary process.
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