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A REMARK ON THE CONDITION OF INTEGRABILITY IN
GUADRATIC MEAN FOR THE SECOND ORDER
RANDOM PROCESSES

Waxe ZHENPENG
(East China. Normal University)

ABSTRACT
In quite a few publications(eg. [1, 2, 8]) there is the theorem
b
j ¢ @) d¢(in q. m.)exists if and only if

b (b
(mjjr@owwwm&

where £ (), t€ [@, b] is'a second order random process and
I'(s, ) =EE®ED], s, tE€ [a, b], o
However, the necessary condition does not hold, that is to say: the integral in q. m.

' b (b .
jbf (t) d¢ exists but the Riemann integral (R) j J’ I'(s, ¢) dsdt can not exist. A coun-

ter example is constructed to substantiate this point,



