% 2054 34 BN K FFHR-BARHAF K 2008 6 A
Vol 29, No 3 Journal of Wenzhonilérsity - Natural Sciences RON8

B R T2 8918 [ 1% A 4H K R E AT T4

0%, ARAEA
(LB ARFHFEMEZ, JAIILIT 529020

M OE: &{X(1), t=0} A4 H(>0) B atamitiz, Sh T X R — LR FELY
{X(1), t 20} A¥Fritse) aAaMTAR, 2 T LA X B4 e T, REHRFT BN
38 7 T FE.

KHEIE: aARMmIEAE; ABX B Bk

PESES: 0211  XEkFRIREE: A XE4HS: 1006-0375(2008)03-0001-06

1 AEARREX

19624 Lampert!™iF 3 1 1 F #4516 WY A PRBHEIE R, X TR ERHC,
Ma - oo b, [C(a)]" Y (at) it it A T HA X A S5, W X PR i
MR AL. 1 EHEAE 80 AR TF AR A IR S isie T Pl R — 2 i), e kit
IR T X R G AT, AR SO T R Lot R 38 1 R S R R R

AN FE{X(D, 1208 ALHE% H(>0) i AL R, 25 i X (at) da™ X (t) ,
Da>0. 325 d #R e P A AR A BRAE S . #5508 2 X (b+t) = X (b)dX (t) -
X(0), Ob>0, WIFk X %k H (> 0) B PRt ity FAH UL .

BE{X(D, 120} 2 [AIBIL R, B EOh Ry (t,t,) . B R, (tut,) =E[ X(t) X(t,)]=
E[t"X ] E[X (D)X (tt,)]. BIAR, (t,t,) S5t t, mogesl (tt,) 456, idh

) 8 )26 X0 () =
e B X (t),t= 0} Ikt LA

() WA IR lim j (t) dt #7¢e, MIBRIEAER ) X (t) € (0, +00) LI HfE: X

T
Plim = | X ()= E[X(t)] =, WHRER X (t) 1930 R Fitk s i A 2 4

Tﬁ+ooT 0

#sHHE: 2007-07-21
&R AEEE (1979-), o, BIFEE AN, WLHE, R MRR



2 mMNKFFIR - ARAFR (2008 F 29 5% 34

m)m%ﬁﬁwwﬁmE{BQOXquﬁE,M%%W@%X@Mﬁ@ﬁw)ﬁﬂﬂ
T4+00T 0 t

MBS SO Jim = JX(t)X(?j:E{X(t)X(?ﬂ:R (h), Ct#0), Rk X (t) i

K R B FL A T 4 5 6

Gl ) 45 X () ARSI S b BB LA 4 A T2, UK X () S22 A 28100
2 EEEH KA
2.1 HRREAIMERR

EE1 0 R (1)20, R (h)=h"R (1) , RX(%j:h‘ZHRX(h);

(i) R (h)AESER, BRI 2n st a, ay, -8, -

L 2 %EﬁMﬁE{X( t>q%%0+w)iﬂﬁL* W s R, ()
15 (0,+00) Ak hbitEss:
WE: WHMTE—h, (0<h<+c) K%
Re(h+t) =R ()] = [E[ X () x (h+1)]-E[ X () X ()]

=[E{x @I (h+0) - x(n)]
< JE[X (0 QE[X (h+t) - X ()* ~o(t - 0)

Ll R () 7 (0, +o00) b Abik 4.
I3 R AR X (t),t2 0 75 (0,00 ) L85, Mk E B R, (h) 2T
hO(0,400) —Wm & Jifr

(D &Uﬂ=%ﬂXTQX@ﬂ;

(i) R;'((h):%E[X'(l)X'(h)]—%E[X’(l)x(h)].

E#: () A ht =t



R E S | AR AZ 4938 M BAR S F A M 3

E[X'(1)X(h)]= E@iﬂ] X (1+t)- X(1) x

Cim R () RN o Re(h+t) - R ()
t-0 ht t'-0 t'
=hR, (h)

W R(n) = ELX (@)X ()]

(i) Kl £

E[X'(1)X'(h)]= E[X,(l)!im X(h+t2 - X (h)}

= im E{X,(l)DX(hHZ—X(h)} s (b
(h+t) R, (h+t)-hIR, (h)

(h+1)R, (h+tt)—(h+t) R, (h)+(h+t)R, (h)-hR, (h)
t-0 t
i (MO[R (ht) =R ()]

t-0 t t-0

=hR; (h)+R,(h)

=lim
t-0

[(h+t)=h]R, (h)

" 1 I ] 1 ]
il R, :EE[X (1) X (h)]—EE[X (X (h)]
ia w{X(t),t= 0} hZ M I TR LR, f(t) % (0,+00) LisrBELEMIKL,
ws R [ab], [ (8)X ()it HAHE—sRueskmtg(t), #
Cov[j:f(s)x(s)ds,j:g(t) } II st) dsdt .
WEW: R E[ f(s) f( t)x(s)x(t)]=f(s)f(t)R (st) ElXiEi[a,b]X[a,b]Lﬂ 5, At
b
JrnrRuEAL: [ (€)X (t)de 22 m@j X (t)dt 77t
wE[X(t)]=0
b b b b
0 cOan f(s)X (s)ds.[ g (t) X (t)dt} = E[L £ (s)X (s)ds[ g (t) X (t)dt}
=t (9) g (t)R, (st) dsct



4 mONKFFIR - B ARFFMR (2008 F 29 A% 34

wemtt, 4 f(t)=g(t) =1, HX(t) hsem. n

Cov| ['X()ds.[X (t)ct |= [ 'R, (st)cct .
2.2 Bt
s g X (t),t> Of A3y yiteafity (LR, U X (U) (039 AT P 75 2 41

S T?
£ lim = | {Rx(h)ln?— 2}dh:O



ERROR: rangecheck
OFFENDI NG COMVAND: string

STACK:

66038
33018
32512
33019



