Problem 8.12 Show that a random process that is stationary to the second order is also stationary to the
first order.

Solution

Let the distribution F be stationary to second order
Fy ()X (t) (Xl' X, ) =Fy (ty+7) X (ty+7) (Xl' Xz)
Then,

Fy L)X () (XI’ oo) =Fy (tl)(xl)
=Fy (t+7) X (tp+7) (Xl’ OO)

= I:x (t+7) (Xl)

Thus the first order distributions are stationary as well.
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