Quiz One Solution
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Where
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Yo (h) = cov( Xy, Xiin) = cov(Xy_pn, Xi) = v(—h) (7)
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5 A process is called second-order stationary if its mean is constant

and its acv.f. depends only on the lag, so that

E(Xy) =p
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its weakly stationary.
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b) its weakly stationary
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