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Department of Mathematics
MTL 106 (Introduction to Probability Theory and Stochastic Processes)

Tutorial Sheet No. 7
Answer for Selected Problems

2. mX(t) = 0, CX(s, t) = Cov(Xs, Xt) = 1 + st+ s2t2.

3. C(t1, t2) = Cov(N(t1), N(t2)) = λmin(t1, t2).

5. E[Sn] = 1, n = 1, 2, . . .

6. 1

7. Yes, the process {Xt, t ≥ 0} is Wide-Sense Stationary.

8. Yes, the process {Yt, t ≥ 0} is Wide-Sense Stationary.

11. Yes, {Xt, t ≥ 0} is Wide-Sense Stationary.

13. The statement is false.

14. Covariance stationary.

16. Not covariance stationary

1


