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Py (x,,n) = Probability(X, <«x,) = f px (x,,n)dx, (1-1)
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Py (x,,n5%,,m) (1-4)
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1.2.3.1 ¥=is
BEUF S BB S , SRR e T4 B 2% BB (8 5 L
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ro{n,m) = E[X(n)X" " (m)] = J:m ﬁm xnx,:pxu‘xm(x",n;xm,m)dx"dxm (1-9)
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cov(X,,X,) = EI[X(n) ~pu, J(X(m) —pu,]" | (1-11)
ro(n,m)fl cov(X, X, ) REN
cov(X,,X,) =r.(n,m) —pxnp,;m (1-12)
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u, = E[X(n)] = E[X(n +m)] (1-17)
DX =E[l X(n) "] = E[l X(n+m)1?] (1-18)
o, = E[1 X(n) —p,(n) 1°] = E[1 X(n +m) —p(n) 1] (1-19)
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r.{m) = E[X(n+m)X " (n)] (1-20)
cu(m) = E{[X(n +m) —pu, J[X(n) —p 1"} (1-21)
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ro(m) =r (n+m,n) = E[X(n+m)Y" (n)] (1-22)
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ro(-m) =r,(m) (1-23)
r,(=m) =r (m) (1-24)
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ra(m) =r,(-m),c,.(m) =c,(-m) (1-25)
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r.(0) = E[X}] (1-27)
(3) ro(0) =1 r (m) | (1-28)
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