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1. P U1, · · · , Un �3 (0, 1) ¥þ!©Ù�Õá�ÅCþ"é 0 < t, x < 1 ½Â

I(t, x) =

{
1, x ≤ t,
0, x > t,

¿P X(t) =
1

n

n∑
k=1

I(t, Uk), 0 ≤ t ≤ 1, ù´ U1, · · · , Un �²�©Ù¼ê"Á¦L§ X(t)

�þ�Ú���¼ê"

2. ��ÅCþX(t)�²­L§, y²g���¼êγX(τ)äkXe5�µ

(1). γX(τ) = γX(−τ);

(2). |γX(τ)| ≤ γX(0);

(3). γX(τ)��K½¼ê(Ý
(Γ = (γ(ti − tj))�K½�).

3. ��ÅCþS� {Xn, n = 0,±1, · · · } ÷v

Xn =
m∑
k=0

(Ak cosnωk +Bk sinnωk),

Ù¥ A1, · · · , Am;B1, · · · , Bm ´þ�� 0 �üüØ�'��ÅCþ, q EA2
k = EB2

k =

σ2k, 1 ≤ k ≤ m, 0 < ωk < 2π§Á�	Ù²­5"

4. - Z1, Z2 �Õá���©Ù�ÅCþ§þ�� 0, ��� σ2, λ �¢ê"½ÂL§

X(t) = Z1 cosλt + Z2 sinλt"Á¦ X(t) �þ�¼êÚ���¼ê, Á�y§´ î²­L

§.

5. eX(t)�

X(t) = Z1 cosλt+ Z2 sinλt,

(1)X(t)´î²­�¿©7�^�Z1, Z2�éÜ©Ùf(z1, z2)��/é¡©Ù,=

f(z1, z2) = g
(√

z21 + z22

)
(2)eX(t)´î²­�, �Z1�Z2Õá, KZ1�Z2�½´��©Ù.

6. �X(t)´î²­�, õ�¼êφ(x1, x2, . . . , xm, y²

Yt = φ(Xt+1, Xt+2, . . . , Xt+m), t ∈ Z

´î²­S�.
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7. £wÄ²þS�¤� {εn, n = 0,±1,±2, · · · } ���Ø�'�k�Óþ�m Ú�� σ2 �

�ÅCþ"� a1, · · · , ak �?¿ k �¢ê"�Ädeª½Â�S�µ

Xn = a1εn + a2εn−1 + · · ·+ akεn−k+1, n = 0,±1, · · ·

�yXn´²­�.

8. £�Å>�&Ò¤�&Ò6 X = {X(t), t ≥ 0} ���ÅL§, �éz� t k

P (X(t) = I) = P (X(t) = −I) =
1

2
,


3 [t, t+ τ ] �mS�KÒCz�gê N Ñl�Ç� λ � Poisson L§§=

P (N(τ) = k) = e−λτ (λτ)k/k!, λ > 0,

Á?Ø&Ò6�²­5.
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