Solution 4

. Solution:

Ry (t.,t,) = E[[X () + A)IIX (t,) + A(t,)]']
= Rx (t11t2)+ RA(tvtz)
Furthermore, if X (t) and A(t) are stationary, then Y (t) is stationary as well. We have
R/ (7) =R, () + R, ()

. Solution:

R, 0)= E[Xk+1X:+1] = E[(Axk +bek)(AXk +bek)T]= E[(Axk +bek)(XI AT +e:bT )l
= E[Ax % AT + Ax.e/b" +be x; A" +bee/b"]

=A-R(0)-A" +b-c-b" = A-R (0)- AT +bb’

R,(0) =E[c"x x;c]=c" -R,(0)-c

. Solution:
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4. Solution:
’;1-'1}?9. s (KfJ }KJJ‘} = [Ol {,-fj| O__’.?.- e ol 4.
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