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1) Consider the random process, )2cos()( tAtX  , where A is a random variable: 

Let the mean and variance of A are 2 and AA   respectively. 
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2) Consider the random process 12  nn XY , where nX  is a Bernoulli process with the 

probability of success and failure respectively given by .1)0( and)1( pXPpXP nn   

The possible outcomes for nY , 
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3) The random process 12  nn XY , where nX  is a Bernoulli process with the probability of 

success and failure respectively given by .1)0( and)1( pXPpXP nn   N ow 

consider the one dimensional random work, ,...3,2,1;...21  nYYYZ nn  
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Consider; 
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Note that: pYPpYP nn  1)1( and  )1(  as pXPpXP nn  1)0( and  )1(  

Then, 1))1()1(1()( 222  ppYE i
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4) Let tX  be a random process with mean function )(tX . Suppose that tX  is applied to a linear 

time-invariant (LTI) system with impulse response h(t). 
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Now consider, 
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