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Several Properties of Random Integral of Random
Process with Second Order Moment

YAO Cun, LIN Feng

(School of Mathematical Sciences, Huaqiao University, Quanzhou 362021, China)

Abstract: In this paper, we discuss several properties of random integral of random process with second order moment.

By these properties and the boundary value theory of analytic functions, we prove several new propreties and Plemelj for-

mula of random singular integral with Cauchy kernal.
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