
Stochastic processes

1. Let W be an exponential random variable with probability density function

ϕW (w) =

{
e−w, w ≥ 0

0, otherwise
.

(a) Find the cumulative distribution function FXt of the time delayed ramp process
Xt = t−W.

(b) Find the autocovariance function of a process Xt.

2. Consider two independent random variable, X and Y , where X : E(1) and

ϕ(X,Y )(x, y) =

{
1
2
e−x, x ≥ 0, y ∈ (1, 3),

0, otherwise.

Find autocovariance function of a stochastic process Nt = X(tX + Y ).
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