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1. Introduction

If J-f is a complex Hilbert space and X : R - Xf is a mapping, then the curve

{X(t\ t e R} is often called a second order (or Hilbertian) stochastic process, and

if R is replaced by R", n ^ 2, it is called a (Hilbertian) random field. Following
Khintchine who developed the initial theory (1934), the process (or field) is called

weakly stationary if r : (s, t) i-> (X(s), X(t)), termed the covariance function of the

1 Work supported in part under the ONR Contract No. N00014-79-C-0754
(Modification No. P00001). The material is presented in two talks—at the annual So. Calif.
Probability Conference on December 22,1980, and the SCFAS meeting at Northridge, CA
on May 16, 1981.

AMS (1979) subject classification: Primary—60G12, 60G35, 60G60; Secondary—
62M15.
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